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SIGNATURES
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Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: /%ulméz/ 1% 2004

PARK PLACE SECURITIES, INC.




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

. . EXHIBIT INDEX
Exhibit No. Description Format
99.3 Collateral Term Sheets pP*

* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.
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™ Tables Report Page 1 of 3
Asset Backed Securities Portfolio Analysis
Ameriquest
PPSI2004-WHQ2
20,511 records
Selection Criteria: All records
Table of Contents
1. DISTRIBUTION BY FICO
1. DISTRIBUTION BY FICO
. Sched
g;sglfggUTION Count Balance Bal:x)u(:): Gl;:::; Mca;lr"gisli Li(i?ercoas; Lifggs: leiﬁ A
=500 52 8,587,969.57 0.25] 8.346| 5.951| 14.450 8.450( 360
501 - 510 508 82,325,334.38 2.35( 8.338] 5.966| 14.361 8.361| 359
511-520 680 107,301,115.37 3.07| 8.130| 5.961| 14.165 8.165| 359
521-530 883 142,865,392.68 4.08( 7.944) 5.914| 13.974 7.974| 358
531 -540 798| 135,452,727.87 3.87| 8.009| 5.933| 14.046 8.046| 359
541 - 550 911} 151,549,964.20 433 7.690| 5.910| 13.725 7.725 359
551-560 1,173 188,945,936.49 5.40) 7.587| 5.894| 13.634 7.634| 359
561 - 570 974\ 164,770,358.85 471 7.554) 5.904| 13.586 7.586| 357 B
571 -580 1,018] 176,377,243.66 5.04| 7.463| 5.924| 13.494 7.494| 358
581 -590 1,131 190,424,666.28 544\ 7.311| 5.879) 13.347 7.347|| 358
591 - 600 1,098 192,813,803.17 551 7171 5.917} 13.195 7.195{ 359
601 - 610 1,306 214,357,365.38 6.124 7.165] 5.855| 13.174 7.174 358
611 - 620 1,387|| 246,031,078.18 7.03| 7.117| 5.880| 13.144 7.1441 357
621 - 630 1,618) 268,405,819.01 7.67| 7.088¢ 5.870| 13.001 7.001 357
631 - 640 1,377 232,932,734.33 6.66| 7.145|| 5.859| 13.096 7.096| 358
641 - 650 1,035] 175,669,343.97 5.02|| 7.044| 5.882) 12.976 6.976| 357
651 - 660 890| 160,949,005.99 4.60| 6.908] 5.864| 12.816 6.816|| 358 N
661 - 670 692 123,111,285.10 3.521 6.952| 5.842| 12.954 6.954| 357
671 - 680 609| 103,701,637.99 296 7.021| 5.839| 12.941 6.941) 358]
|
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681 - 690 528 92,532,614.59 2.64| 6870 5.857) 12.737 6.737|| 357
691 - 700 439\ 77,234,521.42 221 6.833|| 5.849| 12.699 6.699| 358 :
701 - 710 350 63,248,030.50 1.81( 6.806 5.811} 12.696 6.696| 358
711-720 246§ 46,373,252.41 1.32( 6.807}} 5.854| 12.666 6.666| 357
721 - 730 223 39,525,199.73 1.13( 6.827| 5.782| 12.739 6.739| 359
731 - 740 176  32,102,881.69 092 6.789| 5.848| 12.728 6.728)| 359 E
741 - 750 1304 24,569,521.40 0.70) 6.688) 5.791} 12.540 6.540f 358
751 - 760 105 22,287,029.84 0.64) 7.068) 5.803} 12.930 6.930] 358
761 - 770 78 15,985,005.20 0.46) 6.410) 5.923) 12.333 6.333]| 359
771 - 780 53 10,378,055.08 030 6.947| 5.829| 12.778 6.778) 359
781 - 790 27 6,715,053.55 0.19] 6.653| 5.757| 12.675 6.675| 360
791 - 800 11 1,715,413.43 0.05] 6.934] 5.938| 12.957 6.957| 352
801 - 810 5 760,660.42 0.02] 6.111| 6.000] 12.088 6.088|| 360
Total: 20,511} 3,500,000,021.73§ 100.00 7.293{ 5.886| 13.301 7.301)  358)

Min FICO: 500
Max FICO: 807

G:\CAS Collateral\Home Equity\Ameriquest\PPSI2004-WHQ2\Tapes\PPSI2004-WHQ2 Term Sheet.cas
Nov 10, 2004 19:48

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an
offer or commitment, a solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude
any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on
assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those
assumptions and parameters are not the only ones that might reasonably have been selected or that could apply in
connection with the preparation of these materials or an assessment of the transaction described above. A variety of other or
additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be
taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made
regarding future performance. Opinions and estimates may be changed without notice. The information set forth above has
been obitained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its
accuracy or completeness. This material does not purport to contain all of the information that an interested party may
desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in
these materials and of the data set forth in them. Each person receiving these materials should make an independent
assessment of the merits of pursuing a transaction described in these materials and should consult their own professional
advisors. CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the securities
referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk
and are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved.
The market value of any structured security may be affected by changes in economic, financial and political factors
(including, but not limited to, spot and forward interest and exchange rates), time to maturity, market conditions and



Asset Backed Securities Portfolio Analysis

PPSI2004-WHQ2

Total Issue Balance (USO)
Original Mortgage Pool Bals

Total Number of Loans

1st lien (%age)
2nd lien (%age)
WA FICO

- Minimum FICO

- Maximum FICQ
WALTV

- Minimum LTV

- Maximum LTV

WA DT!

- Minimum DT}

- Maximum DT/

WA Age (Months}

WA Remaining Term (Montt
Aquired Loans

North Califomia (% of Pool)
South California {% of Pool)

Cument Mortgage Pool Balance (USD)

Average Loan Balance (USD)

Poot Summary

- 1039,582,769
+1/0389,359,196"
T aar

" 248,828,

2 0d%

nce (USD)

15)

Mortgage
ARM 2/28

ypo WA LTV WA FICO Balance :

North California

% of State

WA FICO

- Minimum FICO

- Maximum FICO

WA LTV

- Mipimum LTV

- Maximum LTV

Highest Zip-Code Density (% of State)
Zip-Code with Highest Density

. 26,39
" 623

e 501

784

- g3.2%

t222%

| 99.0%

7 059

95076

South Callfoenla '

% of State . 7361,
WA FICO . 618
Minimum FICO io- 503
Maximum FICO - 788
WA LTV b g0
Minimum LTV 35.7%
Maximum LTV . 100.0%
Highest Zip-Code Density (% of State) 113
Zip-Code with Highest Density " 92563

' Classification
Mortgage Type
Loan-to-Value

FICO

Purpose

Occupancy

Loan Balance
Property Type
Documentation Type
Fixed Period
Debt-to-Income Ratic

Geographic Distributi

Total
1,039,359,196
1,039,359,196
1,039,359,196
1,039,359,196
1,039,359,196
1,039,359,196
1,039,359,196
1,039,358,196
1,039,359,196
1,039,359,198
1,039,359,198

Check

ROV DD D WD

Por Annum Fees

85% 598 . 612,816,778
ARM 3/27 . . B5% . .609 . 218,189,621
Fixed ) | 79% 651 . 208,352,798
_m
0.01-20.00 'R o T
20.01-25.00 2% - 1, AT ‘549,442
25.01-30.00 29% 576 < 771,000
30.01-35.00 W% . 556 - . 694,000
35.01-40.00 36% [ - 681, -1,088,571
40.01-45.00 T 43% 842 2,095,648
45.01-50.00 48% " 592 2,671,829
50.01-55.00 53% 609 7,626,777
§5.01-60.00 S8% - 626 § 22,112,809
60.01-65.00 T83% 602 T 39,378,502
65.01-70.00 ‘ oee% . 59 49.624.583
70.01-75.00 o 74% - 588 88,510,420
75.01-80.00 SRR 79%: 615 " T 212242,194
80.01-85.00 : . B4% " 602’ ) . 129,699,926
85.01-90.00 ' -B0% 606 o © 283,543,601
90.01-85.00 e5% 631 . - T 7174690453
95.01-100.00 100% " 860 24,059,443




- Ficg C T waLTY WAFICO ' Balance

321 - 340 %, - .
341 - 360 , 0% e T L
361 - 380 T L R
381 - 400 : B TS L "
401 - 420 Sk e R e R L
421 - 440 i 0% 1 et :
441 - 460 [ L -
461 - 480 : 0% . .- . .-
481 - 500 : 89% . . 5000 .. | .1.884,436
501- 520 : LT M 58,874,826
521 - 540 ‘ . 80% ! 7 87,643,885
541 - 560 L B% " 95,036,915
561 - 580 : ) . 83% 7 . ..104,445118
581 - 600 Y T 13,702,804
601 - 620 : ' ’ 5132,418,176

621-640 -, 140,906,466
641 - 660 7 102,659,928
661 - 680 - 65,773,335
681-700 ) o : o SERT 47,840,945
701-720 _ 82% . 710 - e ©.33,684,992
721-740 . ) C83% . 731 I 21,251,955
741 - 760 v 83% 750. : . 18,023,303
761 - 780 ) CoTe% L 7es . e LT T T 508,875
781 - 800 77% 786, N .. +.3.705437
801-820 o 0%, - S
>820 o e - S . :
Unknown Co% . S S L
WA FICO " Balance with MIG

75t ST T T sag s
25.01-30.00 - 0% 576. . : - B 771,000
30.01-35.00 C 0% i B56 - . . sod ST 694,000
35.01-40.00 ST 0% es1 7 T T q088s7
40.01-45.00 0% - . 642 ) C 2,095,648
45.01-50.00 0% 502 - : . L. 2671829
50.01-55.00 0% . 609 R 7626777
55.01-60.00 i 0% 626" R CL 22,112,809
60.01-65.00 N R o 7 39,378,502
65.01-70.00 : 0% - - 591 C o 48624583
70.01-75.00 o To% 568 . ST e 88510,420
75.01-80.00 ) 0% 615 o YL -212,242,191
80.01-85.00 : 0% 602 SR 129,699,926
85.01-90.00 : 0% 606 . ot 283,543,601
§0.01-85.00 ] 0% 631 ) S 174,690,453
95.01-100.00 0% 650 ; 24.059.443

paga - | WALTV WA FICO Balance

Purchase o 88% 632 ) B 335212,735
Cash-Out/Refinancing : OB1% 800 i " 855,986,589

Refinancing o 79% 809 Tt SR T 48,009,872




cy WA LTV WAFICO | Balance - )

609 . B w ot 956,916,108

Owner .B3%

Investment ’ o 86% . - B36 . o TP - 71,704,525
2nd Home _83% Bap- - o S 10738564
<$200,000 ] . 85% 584 L Uw A FaURL 239787072
<$400,000 Lo Coosaw o oem LA * 360,676,417
<$600,000 i L. . B3% - 62t 358,643,941
>=$600,000 : : % 516 80,250,865
24 Units 86% 628 - . L s 73,969,120
Condo Co 8% 817 48,495,808
Manu/Mobil 78% 621 " 9,725,418
Pud 83% 802 7116,844,430
Pud-Attach 80% 838 . . 3514,757
Sfr . 83% 810" 785,595,085
Sfr-Attach o 82% B4 1,214,488

I ‘ WALTV WA FICO Batance

Full Documentation : C82% 808 - ot Lo - - 478,176,854
Stated Income oo 85% 819 o 7 459,925,067
Limited Documentation o To8% 598 - 101,257,275

. Fixed Poriod {Months) WALTV WA FICO Balance

1 C0% . - K .

3 i , 0% . T -

6 H ) o 5 0% . i - - [P . S

12 LA % T e RRTOR

24 o oes% o508 o CtT L 612,816778

36 . 85% 609, - ) L2 218,189 621

60 : 0%

84 i . 0% . ST .

>=120 TS - S -1 E . 208,352,798
;. om
0.01-5.00 ) 81% 848 : A 7,195,213
5.01 - 10.00 8% - - 633 . EER 12,818,452
10.01 - 15.00 L 85¢%, - 605 : oL 18,381,533
15.01 - 20,00 L et% e eter o T 27,186,805
20.01-25.00 83% 615 : L. 43,925,482
25.01-30.00 . L e% 613 - , ST T Ta667.966
30.01-35.00 : B A 1P N © 7 114835,198
35.01 - 40.00 . B3 16 L ERR 186,475 514
40.01 - 45.00 . S Te% . 615 ‘ .+ 260,009,319
45.01 - 50.00 ’ 85% .. . 603 ) © .. 274818385

50.01 - 55.00 . 0% - 579 I 39,265,329
> 55.00 ' R . Coe :
Unknown




Geographic Distribution

cO Balance

WA Fi

AK 1,807,022
AL 3,429,737
AR 724,900
AZ o 8T% ) 25,933,894
CA %, . 415,665,715
co T es% 2.2

cT ) 83% 11,637,352
OE Coed% 1,049,831
FL . 86% - 70,085,540
GA G OB9% . . 605 18,328,842
Hi . . .80% .., 638 13562916
1A R ",80% . 580" *12,450,400
D ' T % e 668,733
IL . ©oee% 615 57,301,006
IN o C L eT% o609 46,564,808
KS : ©o89%- | 589 3,020,865
KY L e3% .54 711,264,676
LA o . 86% o572 3,643,605
MA . . 82% 616°, - S 26,623,767
MD 83% 592 SR 072483
ME 8% 610 ... - ST 1523408
Mi 88% ’ ' 31,668,479
MN B4% 12,788,110
MO 88% . 12,784170
MS 83% . 1,891,564
MT 85% 161,500
NC 84% /5,284,291
ND 66% " 155,000
NE 87% . 1298753
NH 74% 71,103,089
NJ - 83% 46,642,084
NM ~90% 2271537
NV 80% 7 25,310,846
NY 86% . 88925743
OH B8B% " 20.013.395
OK 88% 2,164,172
OR 85% 3929319
PA 85% 8,955,598
RI 82% © 4,795,580
sC 88% 2,517,376
SD 82% /399,400
TN 90% © 6,305,762
TX 86% 24,833,346
uT 86% 4,221,274
vT 0% 200,641
WA 83% 13,533,108
wi 87% 8910.919
Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of an offer or
commitment, or any ardvice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared
by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and parameters are not the
only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the transaction described
above. A variety of other or additiona! assumptions or parameters, or other market factors and other considerations, could result in different contemporaneous good faith
analyses or assessme:nt of the transaction described above. Past performance shoutd not be taken as an indication or guarantee of future performance, and no representation or
warranty, express or iimplied is made regarding future performance. Opinions and estimates may be changed without notice. The information set forth above has been obtained
from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This material does not purport to contain all
of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction{s) described in these
materials and of the diata set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in
these materials and should consult their own professional advisors. CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the
securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in the securities or derivatives thereof.
Structured securities aire complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding
and assuming the risks involved. The market value of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to,
spot and forward interest and exchange rates), time to maturity, market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in
purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own professiona! advisers as to the risks involved in making
such a purchase.
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Portfolio Analysis

Ameriquest
PPSI2004-WHQ?2
4,177 records

|Originator WA LTV[WA FICO|WA DTI| BALANCE(S)
Argent 0.8342 6111 0.3905 959,534,118.82
Olympus 0.8298 610 0.4028 79,825,076.82
Total: 0.8339 611 0.3915] 1,039,359,195.64
North California (% of Pool) 10.6%

South California (% of Pool) 29.4%

{WA DTI 39.15%|

DTI WA LTV|WA FICO| WA DTI| BALANCE($)
0.01 - 5.00 0.8074 6481 0.0382 7,195,213.06
5.01 - 10.00 0.8544 633] 0.0853 12,818,451.80
10.01 - 15.00 0.8465 605 0.1297 18,381,533.02]
15.01 - 20.00 0.8134 616 0.1841 27,166,804.81
20.01 - 25.00 0.8277 615 0.2313 43,925,481.84
25.01 - 30.00 0.8254 613] 0.2825 74,667,965.77
30.01 - 35.00 0.8298 614 0.3309 114,835,198.45
35.01 - 40.00 0.8343 616 0.3819 166,475,514.16
40.01 - 45.00 0.8439 615 0.4316 260,009,318.59
45.01 - 50.00 0.8493 603] 0.4816 274,618,385.18
50.01 - 55.00 0.6985 5791 0.5304 39,265,328.96
Total: 0.8339 611 0.3915] 1,039,359,195.64
FICO WA LTV|WA FICO|WA DTI{ BALANCE(S)
<= 500 0.686 500] 0.4502 1,884,436.19
501 - 520 0.789 511 0.418 58,874,825.61
521 - 540 0.7963 5311 0.3979 87,643,885.29,
541 - 560 0.8162 5511 0.3929 95,036,914.78
561 - 580 0.8298 571 0.3982 104,445,118.29
581 - 600 0.8396 591] 0.4008 113,702,904.30,
601 - 620 0.8605 611y 0.3911 132,418,176.18
621 - 640 0.8527 630[ 0.3961 140,906,466.04
641 - 660 0.8438 650 0.3694 102,659,927.59
661 - 680 0.854 669 0.3784 65,773,334.72
681 - 700 0.8462 690 0.384 47,840,944.99
701 - 720 0.8223 710, 0.3769 33,684,991.84
721 - 740 0.8279 731 0.3732 21,251,954.74
741 - 760 0.825 7501 0.3827 18,023,302.60
761 - 780 0.7865 7691 0.3607 11,506,575.40
781 - 800 0.7687 786] 0.4227 3,705,437.08
Total: 0.8339 611 0.3915 1,039,359,195.64
Silent Second WA LTV|WA FICO|WA DTI| BALANCE(S)
N 0.8355 610 0.3921 974,810,407.22
Y 0.8094 628 0.381 64,548,788.42
Total: 0.8339 6111 0.3915{ 1,039,359,195.64
Self-Employed WA LTV|WA FICO|WA DTI| BALANCE(S)

N 0.8344 612 0.4044 782,511,457.18
Y 0.8323 609 0.352] 256,847,738.46
Total: 0.8339 611f 0.3915] 1,039,359,195.64




Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does
not constitute an offer or commitment, a solicitation of an offer or commitment, or any advice or
recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or
otherwise). This material has been prepared by CSFB based on assumptions and parameters
determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in
connection with the preparation of these materials or an assessment of the transaction described above.
A variety of other or additional assumptions or parameters, or other market factors and other
considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of
future performance, and no representation or warranty, express or implied is made regarding future
performance. Opinions and estimates may be changed without notice. The information set forth above
has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not
represent or warrant its accuracy or completeness. This material does not purport to contain all of the
information that an interested party may desire. in all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in
them. Each person receiving these materials should make an independent assessment of the merits of
pursuing a transaction described in these materials and should consult their own professional advisors.
CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the
securities referred to herein, perform services for or solicit business from such issuers, and/or have a
position or effect transactions in the securities or derivatives thereof. Structured securities are complex
instruments, typically involve a high degree of risk and are intended for sale only to sophisticated
investors who are capable of understanding and assuming the risks involved. The market value of any
structured security may be affected by changes in economic, financial and political factors (including, but
not limited to, spot and forward interest and exchange rates), time to maturity, market conditions and
volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a
structured product should conduct its own investigation and analysis of the product and consult with its
own professional advisers as to the risks involved in making such a purchase.




Asset Backed Securities Portfolio Analysis
Ameriquest
PPSI2004-WHQ2
All records
20,511 records

Selection Criteria: All records
Table of Contents

1. DISTRIBUTION BY FICO

1. DISTRIBUTION BY FICO

. Sched
I;;S;IF(.:I(];UTION Count Balance Bal:;IZef Gl;::: M(:;;;: Li(f;erc(:; Lifgll::: Tl::':z A
=500 52 8,587,969.57 0.25] 8.346| 5.951} 14.450 8.450) 360
501-510 508 82,325,334.38 2.35} 8.338} 5.966| 14.361 8.361| 359
511-520 680} 107,301,115.37 3.07| 8.130f 5.961f 14.165 8.165] 359
521-530 883f 142,865,392.68 4.08) 7.944) 5.914| 13.974 7.974] 358
531 - 540 7984 135,452,727.87 3.87| 8.009} 5.933| 14.046 8.046) 359
541 - 550 911§ 151,549,964.20 433§ 7.690f 5.910| 13.725 7.725\ 359
551 - 560 ' 1,173} 188,945,936.49 5.40( 7.587| 5.894] 13.634 7.634] 359
561 -570 9741 164,770,358.85 471§ 7.554) 5.904] 13.586 7.586) 357
571 -580 1,018} 176,377,243.66 5.041 7.463f 5.924} 13.494 7.494| 358
581 - 590 1,131} 190,424,666.28 5.44{ 7311} 5.879| 13.347 7.347| 358
591 - 600 1,098} 192,813,803.17 551 7171} 5.917} 13.195 7.195] 359
601 - 610 1,306) 214,357,365.38 6.12} 7.165) 5.855} 13.174 7.1741 358
611 - 620 1,387) 246,031,078.18 7.03] 7.117) 5.880| 13.144 7.144) 357
621 -630 1,618 268,405,819.01 7.67| 7.088| 5.870| 13.001 7.001} 357
631 - 640 1,377) 232,932,734.33 6.66| 7.145| 5.859} 13.096 7.096( 358
641 - 650 1,035 175,669,343.97 5.02] 7.044| 5.882| 12.976 6.976f 357
651 - 660 890( 160,949,005.99 4.60( 6.908) 5.864 12.816 6.816 358
661 - 670 692 123,111,285.10 3.52)1 6.952| 5.842( 12.954 6.954) 357
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671 - 680 609] 103,701,637.99]  2.96| 7.021] 5.839| 12.941| 6941} 358
681 - 690 528| 92,532,614.59] 2.64] 6.870] 5.857| 12737 6.737| 357
691 - 700 4390 77,234,521.42] 221 6.833| 5.849] 12.699] 6.699] 358
701 - 710 350| 63,248,030.50] 1.81| 6.806] 5.811] 12.696| 6.696| 358
711-720 246| 46,373,252.41] 132} 6.807| 5.854| 12.666] 6.666| 357
721 - 730 223} 39,525,199.73|  1.13] 6.827| 5.782} 12.739]  6.739) 359
731 - 740 176§  32,102,881.69f 0921 6.789] 5848} 12.728| 6.728] 359
741 - 750 130] 24,569,521.40]  0.70] 6.688] 5.791} 12.540] 6.540| 358
751 - 760 105f 22,287,020.84f  0.64) 7.068| 5.803) 12.930] 6.930] 358
761 - 770 781  15,985,00520f  0.46] 6.410] 5.923| 12333 6333] 359
771 - 780 53] 10,378,055.08] 030 6.947| 5.829f 12.778| 6.778] 359
781 - 790 27| 6,715,053.55]  0.19] 6.653] 5.757| 12.675] 6.675{ 360
791 - 800 11f  1,71541343)  0.05] 6.934| 5938 12.957] 6.957| 352
801 - 810 5 760,660.42]  0.02] 6.111] 6.000] 12.088] 6.088] 360
Total: 20,5113,500,000,021.73| 100.00] 7.293} 5.886{ 13.301f 7.301f. 358
Min FICO: 500

Max FICO: 807

Top

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an
offer or commitment, a solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude
any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on
assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those
assumptions and parameters are not the only ones that might reasonably have been selected or that could apply in
connection with the preparation of these materials or an assessment of the transaction described above. A variety of other or
additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be
taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made
regarding future performance. Opinions and estimates may be changed without notice. The information set forth above has
been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its
accuracy or completeness. This material does not purport to contain all of the information that an interested party may
desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in
these materials and of the data set forth in them. Each person receiving these materials should make an independent
assessment of the merits of pursuing a transaction described in these materials and should consult their own professional
advisors. CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the securities
referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk
and are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved.
The market value of any structured security may be affected by changes in economic, financial and political factors
(including, but not limited to, spot and forward interest and exchange rates), time to maturity, market conditions and
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volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product
should conduct its own investigation and analysis of the product and consult with its own professional advisers as to the risks

involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis
PPSI2004-WHQ2

Pcol Summary

Total Issue Balance {(USD) L .
Original Mortgage Pool Balance (USD) ' 1,039,582,769
Curmrent Mortgage Pool Balance (USD) ’ _ 1.039,359,198
Total Number of Loans A
Average Loan Balance (USD) 248,829
15t lien (%age) 99.6%
20d lien (%age) ) | 04%
WA FICO S e
« Minimum FICO . - * 500
- Maximum FICO ¢ . cor 78T
WA LTV 83.4%
- Minimum LTV L 222%
- Maximum LTV 100.0%
WADT! 39.1%
- Minimum DT1 2.00%
- Maximum DT1 55.0%
WA Age (Months) : o
WA Remalning Term (Months) 358
Aquired Loans -

North California (% of Pool) 10.6%
South Califomia (% of Pool) 29.4%

% of State (7 2639
WA FICO Vo6
- Minimum FICQ . .501
- Maximum FICO PR 71
WA LTV 82.2%
- Minimum LTV 22.2%
- Maximum LTV 98.0%
Highest Zip-Code Density (% of State) j 059
Zip-Code with Highest Density . 95076
% of State CL 7381
WA FICO ¢ 819
Minimum FICO Y503
Maximom FICO . 788
WA LTV 80.1%
Minimum LTV 35.7%
Maximum LTV 100.0%
Highest Zip-Code Density (% of State) 113
Zip-Code with Highest Density 925863,

Mortgage Type WA FICO
ARM 2/28 ‘85%,  pn 598 . 612,816,778
ARM 3/27 -85% <. 609 218,189,621
Fixed 73% 651 208,352,798 |

WA FICO Batance

0.01-20.00 e T ]

20.01-25.00 : 751, " 549,442
25.01-30.00 ‘ i ©29%:. " 578 . 771,000
30.01-35.00 ) 3% L 888 694,000
35.01-40.00 . C36% 851" 1,088,571
40.01-45.00 3% 842 - © 2,095,648
45.01-50.00 c.o48% . .5Q2. - 2,671,829
50.01-55.00 :83% ¢ . 7609 ! L L 1628777
55.01-60.00 o 58%.... 62 Ti.22,112:808
60.01-65.00 = SR © 139,378,502
65.01-70.00 9% 591 7 - 49,624,583
70.01-75.00 S74%., 0 588, . © 88,510,420
75.01-80.00 79% 815 o 212,242,191
80.01-85.00 " gan 802" - : - 129,699,926
85.01-80.00 . 90% 806 . ‘ 283,543,601
90.01-95.00 95% B3t +1174,690,453
95.01-100.00 100% 660° 24.059.443

Classification Total Check
Mortgage Type 1,038,359,196 ]
Loan-to-Value 1,039,359,188 a
FICO 1,039,359,196 K]
Purpose 1,039,359,196 a
Occupancy 1,039,359,196 g
Loan Balance 1,039,358,196 8
Property Type 1,039,359,196 ]
Documentation Type  1,039,359,196 a8
Fixed Period 1,039,359,196 3
Debt-to-Income Ratic  1,039,359,196 o]
Geographic Distributi  1,039,359,186 i

Por Annum Feos

Servicer Fees
Cost of Carry




321-340

341 - 360

361 - 380

381-400

401 -420

421 - 440

441 - 460

461 - 480

481 - 500

501 - 520

521 - 540 .

541 - 560 82%

561 - 580 83%

581 - 600 84%
601 - 620 8%

621 - 640 5%

641 - 650 84%

661 - 680 + 85%.

681 - 700 85%

701 -720 82%

721 -740 -83%

741 -760 B3%

761 - 780 79%.
781-800 o 7%,
801-820 N )

> 820 Coo%
Unknown 0%

WA FICO

<. 104,445,318

+ 140,806,466

| 95,036,915

113,702,804
132,418,176

102,659,928
. 86,773,335
47,840,945
33,684,992
21,251,955
18,023,303
111,506,575
3,705,437

0.01-20.00 .

20.01-25.00 o% 751 549,442
25.01-30.00 771,000
30.01-35.00 . 694,000
35.01-40.00 '1,088.571
40.01-45.00 . . ‘ 2,095,648
45.01-50.00 0%. . - 592 2671829
50.01-55.00 0% . 609" - 7,626,777
55.01-60.00 Lo% . 626 22,112,809
60.01-65.00 0% o602 ¢ 39378502
65.01-70.00 : 0% < 591 .- 49.624.583
70.01-75.00 ' 0% . 588 - " 88510420
75.01-80.00 : 0% 615 L 212,242,191
80.01-85.00 0% 602 . 129,699,926
85.01-90.00 0% 805 . 283,543,601
90.01-95.00 0% . 831 . 174,690,453
95.01-100.00 0% 660 24.059.443

Purpase WA LTV WA FICO Balance

Purchase 9% . . 632 R 335,272,735
Cash-Out/Refinancing Bi%. s00 ... 655,886,569
Refinancing 79% ¢ 609 48,099,872




WA FICO

Owner 83%° 609 956,918,106
Investment 86% 636 1,704,525
2nd Home 83% 840 10,738,564

<$200,000

<$400,000 8% . - 61 | 360,676,417
<$600,000 L 83% 821 - . 358,843,841
>=$600,000 7% 616 'B0.250,885

Property Type

WA FICO

> 55.00
Unknown

2-4 Units 86% 628 * 73,969,120
Condo 85% 617 . 48,495,898
Manw/Mobil CTe% et . 8725418
Pud 83% 602 116,844,430
Pud-Attach 80% - ' 636" on o 3514757
Sfr 83% 810 o . 785595085
Sfr-Attach - 82% 614 " 1214,488
Documentation Type . WA FICO Balance
Full Documentaticn 82% 608 - > 478,176,854
Stated Income 85% 819" 459,925,067
Limited Documentation 83% - 5% 101,257,275
Fixed Period (Months) WA LTV WA FICO
1 0% .
3 0%
6 T 0% -
12 0%, L EE
24 85% 598 . 612.816.778
36 ' 85% 609 . 218,189,621
60 0% - oo
84 0% - - -
>=120 7% . 65 Ry . 208,352,798
ot WALTY WA FICO
0.01-5.00 : 81% ¢ 648 7,195213
5.01 - 10.00 85% . 633 12,818,452
10.01 - 15.00 o B5% 605 . 18,381,533
15.01 - 20.00 [ Bi%.: 618 . 27,186,805,
20.01 - 25.00 83% . 615 " 43,925,482
25.01 - 30.00 ©UB3%. ., 613 .- 74,667,966
30.01 - 35.00 . 83% . B4, . 114,835,198
35.01-40.00 - 83%:) 516 “ 166,475,514
40.01 - 45.00 "B4% 615 260,009,319
45.01 - 50.00 85% © 803+ 274,618,385
50.01 - 55.00 70% 579

'39.265,329




i "’ Goographic Distribution WA FICO

AK oo 516" o 1,897,022
AL ) : JUesrg, D0 34298737
AR . Coeses T : ¢ 724990
AZ Lo eT% 590 LT - /25,933.894
CA R . 620, ) 415,665,715
co DR . 607, 12,205,673
cT 11,637,352
DE 1,049,831
FL 70,085,540
GA 8,328,942
HI 3,562,918
1A ) 2,450,409
D 666,733
L - 57,301,006
IN 6,564,838
KS . © 3,020,865
KY 41264676
LA - 3,643,695
MA 26,623,767
MD ' 30,724,833
ME 1,523,406
Ml . 31,868,478
MN : A2,784131°
MO ’ 12,784.170
MS ‘ . 1,891,564
MT - 161,500°
NC 5,264,291
ND ) 155,000
NE 11208753
NH _ : R Fn 103,088
NJ : 8% - 612 . o e a6.642,084
NM % 672 ’ R 2271537
NV ' 603 e | 25310846
NY 618 .BB,925,743
OH 593 720,013,385
oK 571 2,164,172
OR 800 13.929,319
PA : 589 8,955,598
Rl | 605 " < 4,795,580
sC 599 2517376
SD : £ 309,400
N 584 6,305,762
TX 592 | 24,833,336
uT 628 4221274
VT 580 200,641
WA 591 13,533,106
wi 590 "B,910,919
Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of an offer or
commitment, or any advice or recommendation, to enter info or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared
by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and parameters are not the
only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the transaction described
above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different contemporaneous good faith
analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future performance, and no representation or
warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The information set forth above has been obtained
from or based upan sources believed by CSFB to be reliable, but CSFB does not represent or wamant its accuracy or completeness. This material does not purport to contain all
of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these
materials and of the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in
these materials and should consult their own professional advisors. CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the
securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in the securities or derivatives thereof.
Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding
and assuming the risks involved. The market value of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to,
spot and forward imerest and exchange rates), time to maturity, market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in
purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making
such a purchase.
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COMPUTATIONAL MATERIALS DISCLAIMER

By entering into a transaction with Credit Suisse First Boston LLC (“CSFB"), you acknowledge that you have read and
understood the following terms: CSFB is acting solely as an arm’s length contractual counterparty and not as your
financial adviser or fiduciary unless it has agreed to so act in writing. Before entering into any transaction you should
ensure that you fully understand its potential risks and rewards and independently determine that it is appropriate for you
given your objectives, experience, financial and operational resources, and other relevant circumstances. You should
consult with such advisers as you deem necessary to assist you in making these determinations. You should also
understand that CSFB, or its affiliates may provide banking, credit and other financial services to any company or issuer
of securities or financial instruments referred to herein, underwrite, make a market in, have positions in, or otherwise buy
and sell securities or financial instruments which may be identical or economically similar to any transaction entered into
with you. If we make a market in any security or financial instrument, it should not be assumed that we will continue to do
s0. Any indicative terms provided to you are provided for your information and do not constitute an offer, a solicitation of
an offer, or any advice or recommendation to conclude any transaction (whether on the indicative terms or otherwise).
Any indicative price quotations, disclosure materials or analyses provided to you have been prepared on assumptions and
parameters that reflect good faith determinations by us or that have been expressly specified by you and do not constitute
advice by us. The assumptions and parameters used are not the only ones that might reasonably have been selected and
therefore no guarantee is given as to the accuracy, completeness, or reasonableness of any such quotations, disclosure
or analyses. No representation or warranty is made that any indicative performance or return indicated will be achieved in
the future. None of the employees or agents of CSFB, or their affiliates is authorized to amend or supplement the terms

of this notice, other than in the form of a written instrument, duly executed by an appropriately authorized signatory and
countersigned by you.

Attached is Preliminary Collateral Information describing the collateral pool and certain aspects of the Park Place
Securities, Inc., Asset-Backed Pass-Through Certificates, Series 2004-WHQ2 (the “Certificates™). The attached
Preliminary Collateral Information has been prepared by CSFB for informational purposes only and is subject to
modification or change. The information and assumptions contained therein are preliminary and will be superseded by a
Prospectus and Prospectus Supplement and by any other additional information subsequently filed with the Securities and
Exchange Commission or incorporated by reference in the Registration Statement.

Neither CSFB nor any of their respective affiliates makes any representation as to the accuracy or completeness of any of
the information set forth in the attached Series Term Sheet.

A Registration Statement (including a prospectus) relating to the Certificates has been filed with the Securities and
Exchange Commission and declared effective. The final Prospectus and Prospectus Supplement relating to the securities
will be filed with the Securities and Exchange Commission after the securities have been priced and all of the terms and
information are finalized. This communication is not an offer to sell or the solicitation of an offer to buy nor shall there be
any sale of the securities in any state in which such offer, solicitation or sale would be unlawful prior to registration or
qualification under the securities laws of any such state. Interested persons are referred to the final Prospectus and
Prospectus Supplement to which the securities relate. Any investment decision should be based only upon the
information in the final Prospectus and Prospectus Supplement as of their publication dates.

Please contact the CSFB Syndicate Desk at 212-325-8549 for additional information

ITPW: NYLEGAL:248237 .41 20194-00001 07/11/2004 3:46 PM



DESCRIPTION OF THE TOTAL COLLATERAL

Collateral Summary

Statistics given below are for the Mortgage Loans in the pool as of the Collateral Selection Date. Balances and percentages are based on the Cut-off

Date scheduled balances of such Mortgage Loans (except in the case of Debt-to-Income and FICO, which are determined at origination).

e loan-to-value"OLTV"} of a firstdien mortgage at any given time is 2 fraction, expressed as a percentage, the numerator of which is the principal balance of the mortgage loan at the date of
ongination and the denominator of which is the lesser of the sales price of the related mortgage property and its appraised value determined in an appraisal obtained by the originator at orgination of
the mortgage loan. The OLTV of a second lien mortgage loan at any given time is a fraction, expressed as a percentage the numerator of which is (i) the sum of (a) the principal balance of such
mortgage loan at the date of origination plus (b) the outstanding balance of the senior morigage loan at the date of origination of such mortgage loan and the denominator of which is (i) the lesser of
the sales price of the related morigage property and its appraised value determined in an appraisal obtained by the originator at onigination of the mortgage loan.

Summary Statistics Range (if applicabie
Number of Mortgage Loans: 20,511
Aggregate Current Principal Balance: $3,500,000,021.73 $19,993.31 - $750,000.00
Average Current Principal Balance: $170,640.15
Aggregate Original Principal Balance: $3,500,795,562.00 $20,000.00 - $750,000.00
Average Original Principal Balance: $170,678.93
Fully Amortizing Mortgage Loans: 100.00%
1st Lien: 98.74%
Wtd. Avg. Gross Coupon: 7.293% 5.200% - 12.900%
Wtd. Avg. Original Term (months): 358 ' 180 - 360
Witd. Avg. Remaining Term (months): 358 174 - 360
Wtd. Avg. Margin (ARM Loans Only): 5.886% 4.500% - 7.125%
Witd. Avg. Maximum Mortgage Rate (ARM Loans Only): 13.381% 11.200% - 18.900%
Wtd. Avg. Minimum Mortgage Rate (ARM Loans Only): 7.381% 5.200% - 12.900%
Wtd. Avg. Original LTV: 82.98% 9.88% - 100.00%
Wid. Avg. Borrower FICO: 610 500 - 807
Geographic Distribution (Top 5): CA 29.70%
FL 9.47%
IL 7.81%
NY 5.86%
NJ 4.25%
This Stuctural Term Sheet, Collateral Term Sheet, or C ational o (the “material), wasprepamdsoielybyCrathdssth’stBoanLC(‘CSFB') is privileged and confidential, is intended for use by the addressee
on'yannuynabeuwbedmmmmmmmeamresseesleodmﬂnardalmorawoummadwsorsforme, ™ M such This is fumished to you solety by CSFB and not by the Issuer
the securttes or any of its affiliates. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affikates in ion. This material Is provi for only, and does not
. amsﬂummoﬂermseﬂ nor a solicitation of an offer to buy, the referenced securities, ndosnolpupormbean-mdzslveormmmdndemmmamwmewmmmmmmaumwmmm AN
ined herein is yanditls that such Ir ath -w-lehmue herein any prior material for this transaction. in addition, the information contained
herein wil be by i ; inthe F and P for this mnnwmmmwummwﬁmmmmwamwm An offering may be
made only through the delivery of the P and Pror
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| DESCRIPTION OF THE TOTAL COLLATERAL

Collateral Type
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS
MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
COLLATERAL TYPE LOANS THE CUT-OFF DATE _ THE CUT-OFF DATE {months) (%) (%) FICO (%)
2 Yr Fixed/Adjustable Rate 11,856  $2,080,251,619.59 58.86 359 30.12 7.414 601 83.61
3 Yr Fixed/Adjustable Rate 3,941 730,808,178.43 21.14 359 38.81 7.288 613 83.86
Fixed Rate 4714 699,940,223.71 20.00 351 38.58 6.944 633 80.19
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 610 52.98
Principal Balances at Origination
PRINCIPAL % OF PRINCIPAL REMAINING
RANGE OF " NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS
PRINCIPAL BALANCES MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLVt
AT ORIGINATION ($) LOANS ORIGINATION ORIGINATION {months)* (%) )" FICO® (%)
0.01 - 50,000.00 773 $28,340,908.00 0.81 351 3608  10.443 641 91.57
50,000.01 - 100,000.00 5521 414,756,320.00 11.85 355 36.03 8.094 603 83.96
100,000.01 - 150,000.00 4822 599,189,688.00 1712 357 37.81 7.520 603 83.48
150,000.01 - 200,000.00 3,239 563,068,920.00 16.08 359 39.37 7.345 605 82.41
200,000.01 - 250,000.00 24121 475,513,580.00 13.58 350 39.29 7.185 607 82.36
250,000.01 - 300,000.00 1,512 414,609,821.00 11.84 359 40.09 7.078 613 82.30
300,000.01 - 350,000.00 1,002 323,702,304.00 9.25 359 40.69 6.964 616 83.20
350,000.01 - 400,000.00 602 226,031,104.00 6.46 360 4071 6.920 619 83.74
400,000.01 - 450,000.00 361 153,398,447.00 438 359 40.02 6.925 627 84.66
450,000.01 - 500,000.00 267 128,037,601.00 3.66 358 38.84 6.923 622 82.80
500,000.01 - 550,000.00 92 48,552,815.00 1.39 357 38.78 6.430 626 82.01
550,000.01 - 600,000.00 87 50,105,421.00 143 358 39.82 6.504 622 81.13
600,000.01 - 650,000.00 52 32,698,401.00 0.93 356 36.37 6.477 615 78.95
650,000.01 - 700,000.00 25 16,987,802.00 0.49 360 39.86 6.475 612 77.59
700,000.01 - 750,000.00 35 25,802,430.00 0.74 356 37.90 8.561 614 76.47
Total: 20,511 $3,500,795,562.00 100.00 358 38.95 7.293 610 82.98
*Based on the original balances of the Mortgage Loans.
This Structural Term Sheet, Collateral Term Sheet, or C as ap WWMWWMWHMMLLCCCSFHBWW is for use by the
mwmmmmmwmmmmmmmswmﬂmmmmmmmm such
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[ DESCRIPTION OF THE TOTAL COLLATERAL ]

Principal Balance as of the Cut-Off Date

PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF PRINCIPAL NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS

BALANCES AS OF THE MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
CUT-OFF DATE ($) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE (months) (%) (%) FICO %)
0.01-50,000.00 773 $28,326,254.47 0.8% 351 36.08  10.443 641 91.57
50,000.01 - 100,000.00 . 5521 414,636,880.81 11.85 355 36.03 8.094 603 83.96
100,000.01 - 150,000.00 4,823 §99,217,098.70 17.12 357 37.81 7.520 603 83.48
150,000.01 - 200,000, oo 3,239 563,018,482.12 16.09 359 39.37 7.344 605 82.40
200,000.01 - 250,000 2121 475,460,243.24 13.58 359 39.39 7.165 607 82.38
250,000.01 - 300,000. oo 1513 414,861,528.06 11.85 359 40.10 7.079 613 82.31
300,000.01 - 350,000.00 1,001 323,372,761.79 9.24 359 40.68 6.963 616 83.21
350,000.01 - 400,000.00 601 225,612,958.27 6.45 360 40.1 6.921 619 83.73
400,000.01 - 450,000.00 361 153,356,448.95 438 359 40.02 6.925 627 84.66
450,000.01 - 500,000.00 267 128,010,319.35 366 358 38.84 6.923 622 82.80
500,000.01 - 550,000.00 92 48,546,950.23 1.39 357 38.78 6.430 626 82.01
550,000.01 - 600,000.00 87 50,099,221.70 143 358 39.82 6.504 822 81.13
600,000.01 - 650,000.00 53 33,345,946.17 0.95 356 36.48 6.467 615 78.97
650,000.01 - 700,000.00 24 16,336,855.51 0.47 360 39.78 6.496 612 77.50
700,000.01 - 750,000.00 35 25,798,063.36 0.74 356 37.90 6.561 614 76.47
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 610 82.98

Remaining Term to Maturity
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

RANGE OF MONTHS MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTvi
REMAINING LOANS  THE CUT-OFF DATE _ THE CUT-OFF DATE (months) (%) (%) FICO (%)
121-180 200 $21,448,135.74 0.64 180 37.10 7.002 618 77.79
181-240 183 22,582,926.14 0.65 240 38.46 7.043 626 77.10
301 - 360 20,128 3,455,968,959.85 98.74 360 38.96 7.296 610 83.05
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 610 82.98
This Structural Term Sheet, Collateral Term Sheet, or C ational Materials, as appropri mmmmwwwnmrwmucmns rivileged and is for use by the
mwmmummwmmmmmmmweswdmwmmm Is furnished to you solety by CSFB and not by the Issuer
of the securities or any of its affiliates. wssmawwwwmuwummammm LThrsmaeddis ided for only, and does not
constitite an offer to sell, nor a soticitation of an offer 10 buy, the referenced securities. ndoesvuwwﬂmbeawmwbmﬂdmidwmmaWewmwmjmmm&eaumﬁbdmwmn
anzimwmwmh yand ks ar that such will change. The any prior materid for this transaction. i mmwmmnea
herein will be inthe P and P bfﬂis mhmmmwmmwmm° srities and An offering may be
made only through the deWery of the P and P
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B DESCRIPTION OF THE TOTAL COLLATERAL

Mortgage Rate

PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

RANGE OF CURRENT MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
MORTGAGE RATES (%) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE {months) (%) (%) FICO (%)*

5.000 - 5.499 386 $102,011,846.52 291 358 37.71 5334 651 76.16
$.500 - 5.999 ' 1,685 428,180,535.41 12.23 357 38.95 5.759 641 76.62
6.000 - 6.499 1,948 410,615,586.07 11.73 357 39.33 6.245 627 79.82
6.500 - 6.999 3,225 615,730,143.34 17.59 358 39.29 6.745 616 82.05
7.000 - 7.499 2,793 475,662,298.71 13.59 358 39.19 7.230 609 84.48
7.500 - 7.999 3619 593,375,473.73 16.95 359 38.70 7.738 600 85.72
8.000 - 8.499 2,253 337,888,389.15 9.65 358 38.98 8.221 591 86.60
8.500 - 8.999 1,963 275,813,167.54 7.88 358 38.35 8.716 585 86.68
9.000 - 9.489 906 114,521,186.71 327 359 38.32 9.209 575 85.80
9.500 - 9.999 488 59,777,841.19 1.7 359 38.55 9.701 566 84.00
10.000 - 10.499 211 24,746,146.79 0.71 359 39834  10.216 552 77.59
10.500 - 10.999 315 23,241,386.16 0.66 357 40.09  10.742 598 84.81
11.000 - 11.499 260 14,722,691.77 0.42 356 3813  11.204 633 93.71
11.500 - 11.999 177 9,059,389.14 0.28 353 3969  11.698 602 89.03
12.000 - 12.499 230 11,517,880.51 0.33 353 3842  12.226 621 97.18
12.500 - 12.999 52 2,236,058.99 0.06 355 3560  12.505 625 98.09
Total: 20,519 $3,500,000,024.73 100.00 358 38.95 7293 610 82.98

Original Loan-to-Value Ratios
PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF ORIGINAL NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS

LOAN-TO-VALUE RATIOS = MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV

(%) LOANS  THE CUT-OFF DATE __ THE CUT-OFF DATE {months) (%) (%) FICO (%)*

25.00 <= 28 $2,713,125.01 0.08 356 37.25 7.158 598 20.64
25.01 - 30.00 18 2,188,630.79 0.08 360 35.03 7.151 591 28.71
30.01 - 35.00 36 4,264,939.71 0.12 357 36.68 6.925 588 33.19
35.01 - 40.00 : 58 8,324,938.41 0.24 346 36.67 6.600 600 37.68
40.01 - 45.00 105 15,659,896.61 0.45 357 36.07 6.664 599 42.98
45.01 - 50.00 128 19,618,219.50 0.56 349 36.76 6.798 601 47.99
50.01 - 55.00 198 32,501,397.36 0.93 354 38.52 6.913 590 52.95
55.01 - 60.00 . 377 71.682,123.00 205 355 39.63 8.711 600 57.90
60.01 - 65.00 645 125,965,770.91 3.60 357 39.45 6.956 590 63.40
65.01 - 70.00 915 168,773,008.07 4.82 357 39.87 7.216 582 68.73
70.01 - 75.00 1,423 271,450,092.57 7.76 358 40.08 7.113 583 73.99
75.01 - 80.00 4,427 793,575,692.96 2267 358 38.77 6.868 618 79.59
80.01 - 85.00 2,426 421,461,282.02 12.04 358 38.80 7.078 600 84.38
85.01 - 90.00 ' 5,340 894,737,639.94 25.56 358 38.32 7.529 606 89.70
90,01 - 85.00 3,162 574,757,970.82 16.42 359 39.78 7.585 633 94.80
95.01 - 100.00 1,225 92,325,283.15 2.64 357 37.32 9.843 660 99.97
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 610 82.98
This Structura Termn Sheet, Coltateral Term Sheet, or Computational Materials, as Wmmﬂmmmwms«mrmmmwmh rh and s for use by the

only, and may not be provided to any thind party other than the addressee’s legal, tax, financial andior accounting advisors of

g such Bmmmmwwawmwmm
dmmuwmumwatsawmmmwmmswhwmummmmmmwmmmam information purposes only, and does not
mmmumswmawmdmoﬁanwmmmmnmmwmmm«mmwdmmm:mewwmmmmm;umdumn

herein is y and i is anti that such ) wikk change. The herein contained in any prior materia for this transaction. In addition, the information
herein wit be by informati In the P and Pro S for this

[

and in any other matevial subsequently circulated and filed with the S and Exchange C An offering may be
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DESCRIPTION OF THE TOTAL COLLATERAL |

FICO Score at Origination
PRINCIPAL : REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO

RANGE OF FICO MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLTvi!
SCORES LOANS CUT-OFF DATE ___ THE CUT-OFF DATE {months) INCOME (%) COUPON (%)  FICO (%)

500 - 519 1,170 $188,184,075.71 5.38 359 41.98 8.236 510 77.38
520 - 539 1,663 273,393,227.39 7.81 359 40.23 7.973 530 78.77
540 - 559 2,064 338,000,727.87 9.66 359 39.48 7.852 550 80.84
560 - 579 1977 339,514,231.30 9.70 358 39.58 7.508 570 80.96
580 - 599 2,214 377,419,398.97 10.78 358 39.22 7.273 589 82.73
600 - 619 2,654 453,308,931.88 1295 357 38.85 7.136 610 84.87
620 - 639 3,089 516,076,181.85 14.75 357 39.20 7.110 629 84.40
640 - 659 1,947 340,279,651.57 9.72 357 38.10 6.999 649 85.26
660 - 679 1,320 231,070,148.19 6.60 357 37.35 6.963 669 85.65
680 - 699 995 172,488,482.83 493 357 37.27 6.871 689 84.97
700-719 607 112,277,817.51 321 358 37.28 6.795 709 84.09
720 -739 404 72,336,560.13 207 360 36.57 6.842 729 85.70
740 - 759 239 47,712,316.93 1.36 357 37.18 6.816 749 84.94
760 - 779 138 27,660,127.40 0.79 359 35.62 6.683 768 81.82
780 - 799 a4 9,331,281.78 0.27 358 38.12 6.765 786 82.34
800 - 819 6 946,860.42 0.03 360 31.53 8.257 804 88.12
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 610 B82.98

Debt-to-Income Ratio

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

RANGE OF DEBT-TO- MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
INCOME RATIOS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) {%) {%) FICO (%)
<= 20.00 1,183 $181,761,116.53 5.19 357 14.37 7.278 624 82.20
20.01 - 25.00 1,189 164,197,577.92 4.69 357 2322 7.359 614 82.21
25.01 - 30.00 1,846 270,441,695.54 7.73 357 28.21 7.347 614 82.47
30.01-35.00 - 2,746 431,162,830.46 12.32 358 33.14 7.299 613 82.55
35.01 - 40.00 3,697 623,989,529.96 17.83 358 38.15 7.300 615 83.56
40.01-45.00 4,974 884,393,201.08 2527 358 43.12 7.276 616 83.94
45.01 -50.00 4,262 821,378,890.66 23.47 358 48.13 7.269 599 84.39
50.01 - 55.00 604 122,675,089.58 3.51 359 52.98 7.349 573 68.49
Total: 20,511 $3,500,000,021.73 100.00 358 38.85 7.293 610 82.88
This Structural Term Sheet, Collateral Term Sheet, or C ational approps (the “material”), waswmedsde'yby&eﬂl&issesttBosanLC(‘CSFB’)is ped and ial, is for use by the
onywmmmwmwmmmmmmmwmwmmmmhm, P is fumished to you solely by CSFB and not by the Issuer
of the securities or any of ks affilites. CSFB Is acting as Underwriter and not acting as Agent for the Issuer or its affiliates In \vm\me Trismzeddb rided for only, and does not
cmsﬂuemoﬁertoseﬂ nor a sodicitation of an offer © buy, the referenced securities. ndoesnotp\momoNmewnmwdmwmmawwmmwmmm&aumystsoﬂmmac&nu

herein is pr yanditls that such wik change. The ] herein any prior material for this transaction. I addition, the information contained
herein wil by in the Pr and Prosp for this wmmmmwmwmwmmmwm An offering may be
made orlyhunh the defivery of the F and Pro S
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DESCRIPTION OF THE TOTAL COLLATERAL

Geographic Distribution
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtvi"
STATE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
Califomia 3,941 $1,039,333,249.18 29.70 358 40.10 6.753 612 78.66
Florida 2,183 331,311,080.71 9.47 358 39.03 7.443 610 84.56
ilinois 1,684 273,360,507.99 7.81 359 39.50 7.635 621 86.00
New York 713 204,947,175.72 5.86 358 39.41 7.348 618 84.18
New Jersey 646 148,725,561.55 425 358 38.64 7.324 614 83.37
Michigan 1,153 127,674,765.94 365 359 33.38 7.844 597 85.60
Arizona 1,031 126,887,142.24 363 355 38.97 7.483 611 86.19
Ohio 1,094 107,984,418.93 3.09 356 37.38 7.785 596 87.42
Maryland 538 99,525,061.83 284 359 38.87 7.297 600 82.73
Nevada 493 95,144,903.23 272 359 38.7 7.373 610 81.62
Texas 749 89,118,884.38 255 353 36.04 7.941 505 85.47
Massachusetts 366 84,460,136.30 241 359 39.77 7.223 623 82.29
Georgia 446 64,487,809.89 1.84 358 36.82 7.822 614 88.05
Minnesota 367 62,865,724.46 1.80 360 39.50 7.476 607 84.19
Colorado 383 60,912,166.61 1.74 358 38.49 7.147 619 84.92
Washington 348 56,301,292.85 161 358 39.44 7.489 604 83.24
Pennsytvania 451 54,911,520.56 157 355 38.21 7.582 594 85.01
Hawaii 174 50,941,349.38 1.46 357 38.84 6.307 643 81.16
Missouri 458 44,947,248.32 1.28 359 36.90 7.093 596 86.78
Indiana 491 40,075,441.37 1.15 358 36.64 7.806 609 86.61
Connecticut 202 38,759,439.88 1.11 356 37.35 7576 600 83.43
Wisconsin 269 32,162,176.18 0.92 360 39.47 8.017 598 86.45
Tennessee 318 31,322,329.75 0.89 355 36.99 7.847 507 87.02
Utah 221 26,073,165.89 0.74 358 37.14 7.465 623 86.18
Oregon 159 23,703,617.42 0.68 358 38.15 7.410 608 83.50
Rhode Island 98 18,835,263.03 054 359 40.81 7.411 604 79.23
Louisiana 181 18,629,205.62 053 349 37.23 7.651 589 86.17
North Carolina 179 18,114,930.79 0.52 356 38.15 7.966 591 84.26
Alabama 147 14,706,152.81 0.42 358 37.35 8.045 593 85.92
Kentucky 114 11,235,240.11 0.32 358 37.50 7.525 587 85.96
Alaska 64 10,697,275.37 0.31 360 37.74 7.667 610 86.66
South Carolina 114 10,662,914.85 0.30 355 38.91 7639 504 84.87
Oklahoma 102 9,618,222.32 0.27 355 36.37 7.887 599 88.23
Kansas 87 9,403,311.62 0.27 358 38.58 8.021 590 86.69
lowa 95 9,121,216.88 0.26 359 35.47 7.917 592 87.14
Nebraska 86 8,386,991.29 0.24 354 37.10 7.725 603 85.73
Mississippi 87 8,320,085.79 0.24 349 37.02 7.992 593 86.16
New Mexico 61 6,874,625.36 0.20 360 37.72 7.810 639 87.20
Maine 38 6,783,407.18 0.19 348 36.45 7.080 601 82.74
New Hampshire 36 6,662,818.77 0.19 360 38.09 7.289 591 79.14
Delaware 30 4,778,004.47 0.14 357 40.02 7.594 598 85.92
Arkansas 32 3,418,084.33 0.10 360 40.62 7.840 592 84.89
idaho 26 2,944,451.04 0.08 350 3525 7.474 614 83.65
South Dakota 16 1,602,782.64 0.05 354 36.95 8.391 590 89.30
Wyoming 12 1,203,514.47 0.03 351 33.97 7.230 507 84.24
North Dakota 7 692,000.00 0.02 360 42,00 7.608 812 83.93
Vermont 7 660,088.16 0.02 360 40.01 7.865 583 82.87
Montana 4 613,174.27 0.02 359 43.24 7.125 618 81.40
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.283 610 82.98
This Structural Term Sheet, Coltateral Term Sheet, or C appropriate (the “material”), WMWWMWMWLW(‘CSFB’)B rivieged and for use by the
wmmmmwmwmmmmmmswmwmmmmm of -
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DESCRIPTION OF THE TOTAL COLLATERAL |

Occupancy Status
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
OCCUPANCY MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLTv"
STATUS* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) INCOME (%) COUPON (%) _ FICO (%)
Owner Occupied 17,929  $3,167,453,872.23 90.50 358 39.57 7.236 607 82.72
Non-Owner Occupied 2,354 291,875,705.26 8.34 358 3227 7.930 642 85.84
‘Second Home 228 40,670,444.24 1.16 358 38.30 7.163 647 84.37
Total: 20,511  $3,500,000,021.73 100.00 358 38.95 7.293 610 82.98
*Based on mortgagor representation at origination.
Documentation Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERMTO
INCOME MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLTvi"
DOCUMENTATION LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) _FICO (%)
Full Documentation 10,818 $1,764,838,079.61 50.42 357 39.35 6.966 599 81.74
Stated Documentation 8,519 1,497,168,381.62 42.78 359 39.09 7.695 626 84.42
Limited Documentation 1,174 237,993,560.50 6.80 358 35.04 7.194 506 83.12
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 810 82.98
Loan Purpose
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLtvi
PURPOSE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) _ FICO (%)
Refinance - Debt
Consolidation Cash Oute 11,650  $2,153,000,480.34 61.51 357 39.59 7.146 597 80.49
Purchase 7,730 1,177,162,280.45 3363 359 37.81 7.581 635 87.68
Refinance - Debt
Consolidation No Cash 1,131 169,837,260.94 485 356 38.67 7173 606 81.96
Out*
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7.293 810 82.98

** Cash proceeds to the borrower inclusive of debt consolidation payments exceed 2% or $2,000 of the original principal balance of the
related loan. Also includes all home equity ioans originated in Texas with any cash proceeds.

*** Cash proceeds to the borrower inclusive of debt consolidation payments do not exceed 2% or $2,000 of the original principal
balance of the related loan. Excludes home equity loans originated in Texas with any cash proceeds.

This Structural Term Sheet, Collateral Term Sheet, or C L Materials, as appropr (WMWMMWMWFMMHC(CSFMBWMM for use by the
only, and may nat be provided to any third party other than the addressee’s kegal, tax, financial andior accounting advisors for the

BhnushedmywsotelybyCSFBa\drubymem
of the securtties or any of its affliates. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affikates in for
constmnanoﬁetlnsen nor a solicitation of an offer 10 buy, the referenced securities. nmmwmwmeummwdmmmuwe
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DESCRIPTION OF THE TOTAL COLLATERAL

Credit Grade
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME  COUPON oLV
RISK CATEGORY* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
1 14,283 $2,301,042,476.99 68.34 358 38.56 7138 624 84.48
2 1,517 284,583,338.47 8.13 357 39.42 7320 583 82.85
3 1,404 254,672,399.45 7.28 357. 39.47 7371 580 81.93
4 1,055 173,245,179.97 495 358 30.59 7696 565 78.48
5 615 113,083,739.74 323 as9 40,50 7793 555 69.54
8 195 33,164,864.29 0.95 359 41.60 9.333 559 66.83
A 272 47,123,758.93 135 357 41.43 7625 607 81.27
A- 103 18,766,595.08 . 0.54 360 39.25 8.324 561 78.24
A+ 655 118,783,287.17 3.39 358 38.08 7.527 621 83.90
B 86 14,387,305.83 0.41 360 40.15 8573 560 77.02
c 9 17,115,475.30 0.49 360 4187 9435 534 68.95
[oR 140 33,131,600.51 0.95 as7 41.93 8.296 581 81.36
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7293 610 82.98

* Letters correspond to risk categories of Olympus Mortgage Company and roman numerals comrespond to risk categories of Argent Mortgage

Company, LLC.

Property Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
PROPERTY TYPE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
Single Family Detached 15,181 $2,551,580,766.74 72.90 358 39.04 7.267 606 82.86
PUD Detached 1,652 327,196,254.45 9.35 358 39.28 7273 607 83.56
Two-to-Four Family 1,459 314,444,675.20 898 358 33.11 7475 633 83.97
Condominium 1,347 210,262,776 .53 6.01 359 38.83 7375 622 83.84
Manufactured/Mobile Housing 761 78,521,618.38 224 354 38.29 7277 620 77.95
PUD-Attached 80 13,862,799.97 0.40 380 39.04 7.310 620 84.11
Single Family Attached 31 4,131,130.46 0.12 355 39.08 7619 618 80.80
Yotal: 20,511 $3,500,000,021.73 100.00 358 38.95 7293 610 82.98
Prepayment Charge Term
PRINCIPAL REMAINING
PREPAYMENT CHARGE NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
TERM AT ORIGINATION MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
(MOS.) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
0 6,288 $1,017,598,963.10 29.07 358 38.83 7.625 614 84.98
12 598 126,393,005.37 361 358 38.98 7806 610 83.12
24 7,199 1,224,780,396.84 34.90 359 38.94 7449 602 83.17
36 6,428 1,131,227,656.42 32.32 356 39.06 6792 615 80.97
Total: 20,511 $3,500,000,021.73 400.00 358 38.95 7203 610 82.98
This Stuctural Term Sheet, Collatera Term Sheet, or C: WWWMMWMWFNWLLCWB') is privileged and s for use by the
mwmmmmbmmmmmmmsmmwmmmwum of 9 such
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DESCRIPTION OF THE TOTAL COLLATERAL

Conforming Balance

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv"
CONFORMING BALANCE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
Conforming 18,965  $2,823,836,560.28 80.68 358 3875 7415 608 83.14
Non-Conforming 1,546 676,163,461.45 19.32 359 39.77 6788 618 82.31
Total: 20,511 $3,500,000,021.73 100.00 358 38.95 7283 610 82.98
Maximum Mortgage Rates of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MAXIMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv"
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months} {%) (%) FICO (%)
11.000 - 11.499 316 $75,486,853.05 270 359 38.55 5317 636 78.61
11.500 - 11.999 928 220,293,886.89 7.87 . 359 39.24 5789 630 79.08
12.000 - 12.499 1,395 205,676,178.30 10.56 360 39.27 6251 627 80.81
12.500 - 12.999 2,577 508,512,539.90 18.16 359 39.25 6.751 615 82.38
13.000 - 13.499 2,351 420,323,604.34 15.01 360 39.19 7232 610 84.79
13.500 - 13.999 3,114 530,933,866.58 18.96 359 38.74 7.741 598 85.71
14.000 - 14.499 1,960 306,297,084.15 10.94 380 39.09 8222 580 86.59
14.500 - 14.999 1,688 245,088,106.54 8.75 359 38.53 8.719 582 88.61
15.000 - 15.499 773 102,919,547.43 3.68 360 38.72 9.209 572 85.68
15.500 - 15.999 387 52,447,896.68 187 360 38.81 9700 561 83.15
16.000 - 16.499 155 20,991,644.17 0.75 360 4065 10206 539 74.53
16.500 - 16.999 89 12,540,089.27 045 359 4213 1072 534 72.49
17.000 - 17.499 27 3,778,771.68 0.13 360 4039 11215 526 75.68
17.500 - 17.999 27 3,713,429.03 0.13 3680 4225 11.732 518 70.85
18.000 - 18.499 9 886,050.00 0.03 360 37.73 12235 513 63.51
18.500 - 18.999 1 170,250.00 0.01 360 37.00 12900 515 75.00
Total: 15,797 $2,800,059,798.02 100.00 359 39.04 7381 604 83.68
This Structural Term Sheet, Collatera Term Sheet, or C MWMMMWMWFWMLLCCCSFMB rivileged and confidentia, is for use by the
mwmmuwmwmmmmvaawmeesmmwmm such 5on is furnishad to you solely by CSFB and not by the issuer
of the securities or any of its affiliates. wshwmamwmnmsmwmmummmh Mth ction. This material is provh for only, and does not
mrsﬂmnoﬁsmsel\.norawmdmoﬁwbw the referenced securities. it does not purport to mmm«mmwummm:wemmmmmm&amzmtysiaofmemawm Al
herein Is yand it is that such wllchanoem herein wmwmmmmm
herpin wil be by i In the Pro: and P for this wmwmmwmwwmm ge Ci An offering may be
made onty through the dedivery of the Pr: and Pro L
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DESCRIPTION OF THE TOTAL COLLATERAL

Minimum Mortgage Rates of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MINMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY . INCOME COUPON oLTv!
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
5.000 - 5.499 316 $75,486,853.05 2.70 353 38.55 5317 636 78.61
5.500 - 5.999 928 220,203,886.89 7.87 as9 39.24 5789 630 79.08
6.000 - 6.499 1,395 295,676,178.30 10.56 360 39.27 8.251 627 80.81
6.500 - 6.999 2,577 508,512,539.90 18.18 359 39.25 6.751 815 82.38
7.000 - 7.499 2,351 420,323,604.34 15.01 360 30.19 7.232 610 84.79
7.500-7.999 3,114 530,933,866.58 18.96 359 387 7.741 598 85.71
8.000 - 8.499 1,960 306,287,084.15 10.94 360 39.00 8222 590 88.59
8.500 - 8.999 1,688 245,088,106.54 8.75 359 38.53 8719 582 86.61
9.000 - 9.499 773 102,919,547.43 368 360 38.72 9209 572 85.66
9.500 - 9.999 387 52,447,896.68 1.87 360 38.81 9700 561 83.15
10.000 - 10.499 155 20,991,644.17 0.75 360 4065 10206 539 74.53
10.500 - 10.999 89 12,540,089.27 0.45 359 4213 10.722 534 72.49
11.000 - 11.499 27 3,778,771.69 0.13 360 4033 11.215 528 75.68
11.500 - 11.999 27 3,713,420.03 0.13 360 4225 11732 518 70.85
12.000 - 12.499 9 886,050.00 0.03 360 3773 12235 513 83.51
12.500 - 12.999 1 170,250.00 0.01 360 37.00 12.900 515 75.00
Total: 15,797 $2,800,058,798.02 100.00 359 39.04 7.381 604 83.68
Gross Margins of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF GROSS MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvi?
MARGINS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
4.500 - 4.749 248 $41,380,374.58 1.48 358 3953 7200 597 83.39
5.000 - 5.249 1,314 219,575,944.79 7.84 360 30.34 7560 619 85.87
5.250 - 5.499 1 41,150.49 0.00 353 22.00 8450 559 79.81
5.500 - 5.749 924 172,770,337.94 6.17 360 39.93 7.794 604 83.47
5.750 - 5.999 1 247,000.00 0.01 360 30.00 5800 626 70.57
6.000 - 6.249 12,912 2,298,634,573.69 82.09 359 38.91 7.305 604 83.70
6.250 - 6.499 6 1,463,118.05 0.05 360 37.76 7.286 612 83.74
6.500 - 6.749 244 39,381,220.77 1.44 as7 38.90 7814 578 80.48
6.750 - 6.999 5 617,947.79 0.02 350 38.97 7572 611 77.27
7.000 - 7.249 145 25,948,129.92 0.93 360 41.93 9.476 536 70.15
Total: 15,797 $2,800,059,798.02 100.00 359 30.04 7.381 604 83.68
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DESCRIPTION OF THE TOTAL COLLATERAL

Next Adjustment Date of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
NEXT ADJUSTMENT MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTV®
DATE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
200603 5 $785,347.96 0.03 352 37.74 6.813 503 74.91
2006-04 62 11,182,947.63 0.40 353 40.24 7179 568 82.01
2006-05 38 6,192,062.64 0.22 354 39.13 6880 575 82.13
2006-06 34 6,034,198.31 0.22 355 3761 7.863 560 79.24
2006-07 47 6,369,583.67 0.23 356 38.42 7615 593 85.77
2006-08 67 10,245,051.78 0.37 357 39.44 7.484 607 83.23
2006-09 124 22,036,333.76 0.79 358 40.21 6825 610 83.50
2006-10 1,859 291,648,699.84 10.42 359 38.10 7.403 607 83.75
2006-11 9,614 1,703,883,094.00 60.85 360 39.11 7424 604 83.62
2006-12 5 1,553,450.00 0.06 360 38.99 7.807 573 83.54
2007-04 35 7,310,268.75 0.26 353 39.59 6.671 599 81.19
200705 1 2,584,903.69 0.09 354 28.29 6629 603 83.45
200706 8 1,002,172.23 0.04 355 40.39 7.011 660 82.82
200707 9 1,760,117.19 0.06 356 38.48 748 604 84.52
200708 17 3,480,487.93 0.12 357 39.43 7854 628 87.73
2007-09 31 5,397,485.88 0.19 358 40.89 6902 623 85.10
2007-10 481 87,049,894.76 3.1 358 38.61 7333 619 84.04
2007-11 3,350 631,543,698.00 22.55 360 38.85 7.293 612 83.85
Total: 15,797 $2,800,059,798.02 100.00 359 39.04 7.381 604 83.68
Initial Periodic Cap of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
INITIAL PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtv"
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)

2.000 15,797 $2.800,059,798.02 100.00 359 39.04 7.381 604 83.68
Total: 15,797 $2,800,050,798.02 100.00 359 39.04 7.381 604 83.68
Periodic Cap of the Adjustable-Rate Loans

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTV™"
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) {%) (%) FICO (%)
1.000 15,797 $2,800,059,798.02 100.00 359 39.04 7.381 604 83.68
Total: 15,797 $2,800,059,798.02 100.00 359 39.04 7.381 604 83.68
This Stnuctural Term Sheet, Coltateral Term Sheet, or C mwwmmmwamrmmucmmswmmu for use by the
nnoywmmummmmmmmmmswmwmmmwmmd aluati I furnished to you soiely by CSFB and not by the Lssuer
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DESCRIPTION OF THE GROUP | COLLATERAL B

Collateral Summary

Statistics given below are for the Mortgage Loans in the pool as of the Collateral Selection Date. Balances and percentages are based on the Cut-off
Date scheduled balances of such Mortgage Loans (except in the case of Debt-to-Income and FICO, which are determined at origination).

The loan-to-value(COLTV™) of a firstien mortgage at any given time Is a fraction, expressed as a percentage, the humerator of which is the prindpal balance of the mortgage Joan at the date of
origination and the denominator of which is the lesser of the sales price of the related mortgage property and its appraised value determined in an appraisat obtained by the originator at origination of
the mortgage loan. The OLTV of a second lien mortgage loan at any given time is a fraction, expressed as a percentage the numerator of which is (i) the sum of (a) the principal batance of such
mortgage loan at the date of origination plus (b) the outstanding balance of the senior mortgage loan at the date of origination of such mortgage loan and the denominator of which is (i) the lesser of
the sales price of the related mortgape property and its appraised value determined in an appraisal obtained by the originator at origination of the mortgage !oan.

Summary Statistics Range (if applicable)
Number of Mortgage Loans: 12,086
Aggregate Current Principal Balance: $1,918,022,624.28 $19,993.74 - $630,000.00
Average Current Principal Balance: $158,697.88
Aggregate Original Principal Balance: $1,918,471,012.00 $20,000.00 - $630,000.00
Average Original Principal Balance: $158,734.98
Fuily Amortizing Mortgage Loans: 100.00%
1st Lien: 98.12%
Wtd. Avg. Gross Coupon: 7.312% 5.200% - 12.900%
Witd. Avg. Original Term (months): 358 180 - 360
Wtd. Avg. Remaining Term (months): 358 175 - 360
Wtd. Avg. Margin (ARM Loans Only): - 5.870% 4.500% - 7.125%
Wtd. Avg. Maximum Mortgage Rate (ARM Loans Only): 13.342% 11.200% - 18.900%
Witd. Avg. Minimum Mortgage Rate (ARM Loans Only): 7.342% 5.200% - 12.900%
Wtd. Avg. Original LTV: 82.95% 9.88% - 100.00%
Wtd, Avg. Borrower FICO: 611 500 - 805
Geographic Distribution (Top 5): CA 26.40%
FL 9.95%
L 9.39%
NY 4.84%
NJ 4.52%
This Structural Term Sheet, Collateral Term Sheet, or C ational (the “materia), vasprepaedaoleﬁybyGreﬂuSdsseFlrsBmLLC(‘CSFB’)b rileped and Is for use by the
mwmmwwmmmmmmmm:mmWMMmmmm g such bon 18 fumit to you solely by CSFB and not by the Issuer
of the securities or any of its affiiates. CSFB is acting as Underwriter and not acting as Agent for the lssuer or its affilates in This material is pr for oriywdoesno(
wnsﬂt:mawﬂermaen nor a solicktation of an offer 10 buy, the referenced securities. nmmwmumummadmmm awewmmmmmaumdmm
heminls yand itis that such wulchanoe herein in any prior material for this transaction. In addition, the information contained
herein wil be ded by info in the P and P uppl for this wmwmmwdmwwwmm° xibes and e C An offering may be
made only through the defivery of the P and Pro
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| DESCRIPTION OF THE GROUP | COLLATERAL

Collateral Type

PRINCIPAL % OF PRINCIPAL REMAINING

NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLV
COLLATERAL TYPE LOANS THE CUT-OFF DATE _ THE CUT-OFF DATE (months) (%) (%) FICO (%)
2 Yr Fixed/Adjustable Rate 6,776  $1,113,482,754.90 58.05 359 39.20 7.371 604 83.32
3 Yr Fixed/Adjustable Rate 2,423 421,386,209.80 21.97 359 38.77 7.268 614 8356
Fixed Rate 2,887 383,153,659.58 19.88 352 38.85 7.189 629 81.21
Jotal: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95

Principal Balances at Origination

PRINCIPAL % OF PRINCIPAL REMAINING
RANGE OF NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS
PRINCIPAL BALANCES MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTv?
AT ORIGINATION ($) LOANS ORIGINATION ORIGINATION (months)* (%)* (%)" FICO* (%)*
0.01 - 50,000.00 538 $18,755,335.00 0.98 354 3653  10.950 653 96.91
50,000.01 - 100,000.00 2,765 212,854,364.00 11.10 356 36.20 8.106 610 84.82
100,000.01 - 150,000.00 - 3,130 391,091,430.00 20.39 358 38.07 7.449 606 83.24
150,000.01 - 200,000.00 2,225 386,875,621.00 20.17 359 39.31 7.243 607 82.20
200,000.01 - 250,000.00 1,549 347,617,187.00 18.12 358 39.57 7.102 608 81.88
250,000.01 - 300,000.00 1,109 303,668,094.00 15.83 358 40.14 7.003 615 82.03
300,000.01 - 350,000.00 815 195,905,807.00 10.21 359 40.87 6.927 616 83.18
350,000.01 - 400,000.00 101 37,972,050.00 1.98 360 39.00 6.884 842 84.69
400,000.01 - 450,000.00 39 16,342,774.00 0.85 360 40.83 7.110 654 86.81
450,000.01 - 500,000.00 13 6,174,350.00 0.32 360 38.76 7.433 645 82.88
550,000.01 - 600,000.00 1 584,000.00 0.03 359 50.00 5.200 763 80.00
600,000.01 - 650,000.00 1 630,000.00 0.03 380 34.00 6.300 688 80.00
Total: 12,086 $1,918,471,012.00 100.00 358 39.03 7.311 611 82.95

*Based on the original balances of the Mortgage Loans.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate {the WWMWWMWFNWU&WB’)B i
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DESCRIPTION OF THE GROUP | COLLATERAL

Principal Balance as of the Cut-Off Date

PRINCIPAL % OF PRINCIPAL REMAINING
RANGE OF PRINCIPAL NUMBER OF BALANCE BALANCE TERM TO DEBT-TO- GROSS
BALANCES AS OF THE MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTvi®
CUT-OFF DATE ($) LOANS THE CUT-OFF DATE _ THE CUT.OFF DATE {months) (%) (%} FICO {%)*
0.01 - 50,000.00 538 $18,745,377.42 0.98 354 36.53 10.951 653 96.91
50,000.01 - 100,000.00 2,765 212,790,495.91 11.08 356 36.20 8.106 610 84.82
100,000.01 - 150,000.00 3,131 391,157,649.75 20.39 358 38.07 7.448 608 83.24
150,000.01 - 200,000.00 2,225 386,855,570.60 20.17 359 39.31 7.242 607 82.19
200,000.01 - 250,000.00 1,549 347,588,996.51 18.12 358 39.57 7.102 608 81.89
250,000.01 - 300,000.00 1,110 303,944,133.28 15.85 358 40.16 7.004 615 82.03
300,000.01 - 350,000.00 613 195,265,497.68 10.18 359 40.85 6.927 617 83.19
350,000.01 - 400,000.00 101 37,961,303.92 1.98 360 39.00 6.884 642 84.69
400,000.01 - 450,000.00 39 16,336,622.47 0.85 360 40.84 7.110 654 86.81
450,000.01 - 500,000.00 13 6,173,652.88 0.32 360 38.76 7133 645 82.88
5650,000.01 - 600,000.00 1 583,323.86 0.03 359 50.00 5.200 763 80.00
600,000.01 - 650,000.00 1 630,000.00 0.03 360 34.00 6.300 688 80.00
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.85
Remaining Term to Maturity
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERM TO DEBT-TO- GROSS
RANGE OF MONTHS MORTGAGE AS OF AS OF MATURITY INCOME COUPON oLV
REMAINING LOANS THE _CUT-OFF DATE _ THE CUT-OFF DATE {months) {%) (%) FICO {%)
121 -180 89 $9,814,807.33 0.51 180 37.83 7.148 623 79.35
181 - 240 102 12,383,536.27 0.65 240 38.14 7.197 628 76.66
301 - 360 11,895 1,895,824,280.68 98.84 360 39.04 7.313 611 83.01
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82,95
This Structural Term Sheet, Coliateral Term Sheet, or C Materials, as mwmwmwm&mrmmmmmbmwm Is intended for use by the addressee
only, and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purpeses of evaluating such ir . k to you solely by CSFB and not by the tssuer
of the securities or any of its affilates. wsisawuawmwmmawummammmhmmmwmmmu for onty, and does not
constitute an offer to sell, nor a solickation of an offer to buy, the reforenced securities. it does mwmmmummmdmmmm:mwe mmmm:ummmmu
herein ks yand s that such wil change. The herein any prior material for this transaction. In
herein wil be ded by info In the Pro and F for this aﬂmwuﬁumﬂeﬂdwmwﬁﬁmm and C ission. An offering may be
made only through the dedivery of the F and Pro S
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| DESCRIPTION OF THE GROUP | COLLATERAL

Mortgage Rate
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS
RANGE OF CURRENT MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
MORTGAGE RATES (%) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE (months) (%) (%) FICO (%)*
5.000 - 5.499 206 $45,469,049.09 237 359 37.60 5327 641 76.76
5.500 - 5.999 953 206,188,803.40 10.75 356 39.18 5773 637 75.77
6.000 - 6.499 1,158 221,397,295.26 11.54 357 39.54 6.250 628 78.92
6.500 - 6.999 2,004 348 685,495.22 18.18 358 39.23 6.743 618 81.87
7.000 - 7.499 1,740 283,822,751.96 14.80 358 39.42 7.229 611 : 83.97
7.500 - 7.999 2,325 362,366,151.47 18.89 359 38.63 7.742 602 85.91
8.000 - 8.499 _ 1,425 206,618,709.05 10.77 358 38.73 8.226 592 86.60
8.500 - 8.999 850 117,718,988.07 6.14 358 38.73 8.702 588 86.18
9.000 - 9.499 347 45,527 ,677.34 237 359 38.34 9.216 570 85.31
9.500 - 9.999 220 26,779,522.24 1.40 359 38.20 9.711 572 84.47
10.000 - 10.499 97 12,123,585.35 0.63 359 41.88  10.240 553 77.47
10.500 - 10.999 219 14,384,193.62 0.75 357 3984  10.754 817 88.09
11.000 - 11.499 195 9,979,803.08 0.52 354 37.82 11.217 657 97.28
11.500 - 11,999 124 6,193,848.09 0.32 350 4095  11.705 622 93.71
12.000 - 12.499 184 8,917,665.46 0.46 353 3867  12.225 627 99.27
12.500 - 12,999 42 1,845,085.58 0.10 354 3548  12.600 624 97.69
Total: 12,086 $1,018,022,624.28 100.00 358 39.03 7312 611 82.95
Original Loan-to-Value Ratios
PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF ORIGINAL NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS
LOAN-TO-VALUE RATIOS = MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
(%) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE (months) (%) (%) FICO (%)
25.00 <= 16 $1,406,878.05 0.07 360 37.47 7.367 561 19.71
25.01 - 30.00 5 624,130.79 0.03 360 3337 8.163 605 28.62
30.01 - 35.00 19 2,497,288.68 0.13 360 3817 6.742 584 32.81
35.01 - 40.00 36 5,261,072.89 0.27 346 35.38 6.577 595 37.94
40.01 - 45.00 69 10,616,170.30 0.55 359 38.40 6.703 591 43.12
45.01 - 50.00 79 12,784,362.72 0.67 351 37.62 6.631 600 47.96
50.01 - 55.00 115 19,324,978.08 1.01 354 38.68 6.907 583 52.70
55.01 - 60.00 215 37,442,094.74 1.95 357 39.37 6.854 586 57.69
60.01 - 65.00 352 65,772,054.33 343 357 39.54 6.893 587 63.42
65.01 - 70.00 526 90,246,249.45 471 357 40.63 7.212 583 68.70
70.01 - 75.00 798 142,318,456 .82 7.42 358 40.24 7.141 583 73.99
75.01 - 80.00 2,739 462,837,723.26 24.13 358 38.77 6.886 620 79.67
80.01 - 85.00 1,346 218,877,040.88 . 11.41 359 38.61 7.102 601 84.38
85.01 - 80.00 2,988 471,640,052.29 24.59 359 38.56 7.519 807 89.69
90.01 - 95.00 1,876 318,319,325.47 16.60 359 39.81 7.573 633 94.81
95.01 - 100.00 908 58,054,745.53 3.03 356 37.04  10.210 661 99.97
Total: 12,086 $1,918,022,624.28 100.00 358 30.03 7.312 611 82.95
This Structural Term Sheet, Collateral Term Sheet, or C: ationat (the ‘material™), mmmwmmrmmucmm Ispmieoedand Is for use by the
odymmmmwuwmmmmmwﬂmsmﬂmwmmmmmwmm to you solely by CSFB and not by the Issuer
of the securities or any of Is affiliates. CSFB is acting as Underwriter and not acting as Agent for the issuer or its affiliates in with the d Thhrnzeﬂdls rided for only, and does not
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B DESCRIPTION OF THE GROUP | COLLATERAL

FICO Score at Origination

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO
RANGE OF FICO MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLTv®
SCORES LOANS CUT-OFF DATE THE CUT-OFF DATE (months) mcoms (%) COUPON (%) FICO (%)
500 - 519 587 $94,024,392.67 4.90 359 42.04 8.211 511 76.73
520 - 539 871 138,467,854.26 . 7.22 359 4083 7.983 530 78.76
540 - 559 1,148 183,035,732.27 9.54 359 39.65 7.558 550 80.70
560 - 579 1,093 180,622,906.88 9.42 358 39.70 7.425 570 80.02
580 - 599 1,311 210,790,209.77 10.99 359 39.20 7.252 590 . 8246
600-619 1,606 254,556,045.27 13.27 357 38.92 7.143 610 84.38
620 - 639 1,938 206,933,241.65 15.48 357 39.18 7.165 629 84.21
640 - 659 1,215 189,819,597.88 9.90 357 38.83 7.163 649 85.45
660 - 679 828 129,608,811.32 6.76 as7 37.30 7.063 669 85.81
680 - 699 639 99,835,583.96 521 358 36.87 6.971 689 85.42
.700-719 367 61,059,846.16 323 358 37.02 6.875 708 84.70
720-739 241 38,234,480.99 1.99 360 36.23 7.037 729 86.99
740 - 759 138 23,009,030.82 1.20 357 37.55 6.981 749 86.71
760 - 779 79 12,759,911.40 067 359 34.79 7.119 769 84.30
780 - 799 21 3,620,478.98 0.19 360 35.84 6.961 784 86.16
800 - 819 4 744,500.00 0.04 360 30.08 6.080 804 89.11
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95

Debt-to-Income Ratio

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF DEBT-TO- MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
INCOME RATIOS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FiICO (%)
<= 20.00 837 $89,009,667.65 4.64 357 14.85 7.358 629 82.23
20.01-25.00 680 88,219,300.84 4.60 358 23.29 7.396 615 8267
25.01 - 30.00 1,043 146,293,748.53 . 7.63 358 28.19 7.326 617 82.34
30.01-35.00 1,605 241,312,888.03 12.58 358 33.18 7.305 612 82.29
35.01 - 40.00 2,239 356,672,837.41 18.60 359 38.15 7.306 616 83.81
40.01 -45.00 3,062 498,540,473.53 25.99 358 43.08 7.289 618 83.83
45.01 - 50.00 2,471 432,886,763.18 257 358 48.12 7.293 599 84.16
50.01 - 55.00 349 65,086,944.11 3.39 359 52.92 7.448 570 67.91
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95
This Structural Term Sheet, Collateral Term Sheet, or C WWWMWMWFMWU&(@FB’)B rivi ‘md als for use by the
wwmmummmmmmmmmaw tax, financial and/or accounting advisors for the 0 is to you solely by CSFB and nol by the Issuer
of the securities or any of ks affillates. CSFB s acting as Undeswriter and not acting as Agent for the Issuer or its affiiates in wlm <] Thisrnaertsis for only, and does not
eorsinnmoﬂumseu nor 3 solicitation of an offer o buy, marefewncadseuﬂﬂes nmmwmheauwmummwdmmmunawspwﬁve mmmmmaf\la\m of the transaction, A
huaiﬂls Yy and Rt Is antic that such will change. The prior materal for this transaction. In addition, the information
herein will inthe P and Prospectus for this wmwmmwwmwwmmmmwm An offering may be
made u'lywoucm the deﬁverydths P and P . t
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Geographic Distribution
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
STATE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
California 2428 $506,305,686.39 26.40 358 40.14 6.942 608 77.43
Florida 1,262 190,768,226.54 9.95 358 30.38 7.378 611 85.09
iinois 1,154 180,038,496.72 9.39 359 39.59 7.579 622 86.05
New York 380 92,871,872.57 4.84 359 39.43 7.380 616 82.86
New Jersey 417 86,646,321.54 452 357 38.49 7.205 615 83.48
Arizona 568 68,048,439.10 359 357 37.30 7.426 615 86.24
Michigan 543 63,909,330.39 3.33 360 38.32 7618 601 86.23
Ohio 540 56,024,399.89 292 356 37.76 7.718 598  87.86
Nevada 303 55,333,506.75 288 359 38.45 7.292 615 82.70
Marytand 309 53,167,694.27 277 358 38.18 7.188 605 8247
Massachusetts 244 50,199,153.12 262 359 40.11 7.203 625 B2.75
Texas 423 48,553,855.72 253 352 36.31 7.807 600 85.64
Minnesota 260 41,955,257.48 219 360 38.94 7.410 611 84.08
Georgia 296 40,395,933.92 211 358 38.01 7.752 615 87.79
Colorado 260 39,842,356.70 2,08 357 38.39 7.427 623 84.97
Hawaii 120 33,965,295.97 1.77 359 38.01 6.251 645 81.71
Washington 219 33,000,210.95 177 359 30.32 7.428 606 83.62
Pennsylvania 230 31,916,795.23 1.66 357 38.65 7.470 600 85.37
Connecticut 125 22,834,395.92 1.19 354 37.40 7.485 607 82.98
Missouri 229 22525,989.95 117 360 37.82 7.812 601 87.74
Indiana 232 20,593,746.20 107 359 37.01 7.671 612 86.48
Wisconsin 159 18,720,760.00 0.98 360 40.21 7.930 604 86.82
Utah 163 18,503,942.92 0.96 358 37.50 7.480 621 86.15
Tennessee 172 17,222,457.88 0.90 357 37.61 7.710 601 87.27
Oregon 106 15,206,953.67 0.79 360 33.78 7.275 612 84.04
Rhode Istand 65 11,527,997.49 0.60 359 41,25 7.148 602 79.24
North Carolina 110 10,963,615.33 0.57 358 37.99 7.804 595 84.57
Louisiana 88 9,582,519.17 0.50 352 38.27 7.465 598 87.23
Alabama 81 8,321,972.24 043 360 37.53 7.983 598 86.51
South Carolina 75 6,853,705.37 0.36 359 39.41 7.590 596 84.31
Alaska 40 6,853,250.34 0.36 360 36.43 7.560 601 86.24
Kentucky - 65 6,695,261.51 - 0.35 358 38.13 7.587 584 85.08
Oklahoma 84 6,177,770.22 0.32 356 37.10 7722 604 88.56
Nebraska 51 4,952,400.99 0.26 350 3853 7.620 604 85.70
lowa 51 4,922,002.96 0.26 359 37.07 7.498 602 86.92
New Hampshire . 27 4,641,620.41 0.24 360 39.26 7.285 594 80.44
Mississippi 45 4,604,156.05 0.24 351 39.47 7.924 589 87.93
Kansas 40 4,310,472.58 0.22 357 36.08 7.956 593 86.30
New Mexico 40 4,301,672.63 0.22 360 39.25 7.595 619 85.21
Maine 21 3,528,965.53 0.18 360 37.76 7.154 615 84.12
Delaware 17 2,784,263.59 0.15 360 39.73 7.363 589 82.80
Arkansas 23 2,385,194.40 0.12 360 4206 7.545 605 86.29
Idaho 18 1,845,198.38 0.10 360 36.76 7.541 617 84.64
South Dakota 10 1,105,102.64 0.06 360 3593 8.161 591 88.20
North Dakota 5 461,950.00 0.02 360 41.48 7.706 619 88.16
Wyoming 5 440,564.47 0.02 335 34.78 6.792 501 84.45
Vermont 2 212,000.00 0.01 360 41.81 7.012 609 82.58
Montana 1 199,789.19 0.01 359 47.00 5.700 637 76.05
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95
This Structura Term Sheet, Collateral Term Sheet, or wamwmmmwmmmeucmh and for use by the
only, and may not be provided to arry third party other than the addressee’s legal, tax, finandal and/or accounting advisors for the such info This info

of the sacurities or ary of its affiliates. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affiliates in

whh!he

is furmish
msnmh

vided for r

o you solely by CSFB and not by the Issuer

and does not

only,
omsinumoﬁqtnsel nor a solickation of an offer to buy, the referenced securities, naoesnocpumonmumummwdmwmm:wwmmymmm:mmdmm

d herein is

herein wil

yand kis
ined in the P

d that such ink

will change. The inft

by
mmmmmdm,

and Pro

andF

for this

Page 19 of 46

d herein
wmwmmmwmmwmm

any prior matexial for this transaction. In addition, the &

and

Cor

v An offering may be
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Occupancy Status
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
OCCUPANCY MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLtV
STATUS* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) INCOME (%) COUPON (%) FICO (%)
Owner Occupied 10,713 $1,733,614,449.14 90.39 358 39.63 7.266 607 82.66
Non-Owner Occupied 1,230 160,968,235.27 8.39 358 3260 7.822 646 85.74
Second Home 143 23,439,939.87 1.22 359 38.79 7.189 846 8517
Total: - 12,088  $1,918,022,624.28 100.00 358 39,03 7.312 611 82.95
*Based on mortgagor representation at origination.
Documentation Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
INCOME MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLtV
DOCUMENTATION LOANS CUT-OFF DATE THE CUT-OFF DATE {months) INCOME (%) COUPON (%) FICO (%)
Full Documentation 6,373 $989,276,117.01 51.58 358 30.59 6.988 508 81,74
Stated Documentation 5,048 817,169,266.74 42.60 358 38.84 7.70% 629 84.28
Limited Documentation 665 111,577,240.53 5.82 358 35.43 7.326 597 83.92
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95
Loan Purpose
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLtV
PURPOSE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) FICO (%)
Refinance - Debt
Consolidation Cash Out™ 6,610  $1,145,766,622.86 59.74 357 39.65 7.155 597 80.28
Purchase 4,811 678,278,329.65 35.38 359 38.01 7.588 636 87.45
Refinance - Debt
Consolidation No Cash 865 93,977,671.77 490 357 38.90 7.226 605 83.03
out™
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7.312 611 82.95
** Cash proceeds to the borrower inclusive of debt consolidation payments exceed 2% or $2,000 of the original principal balance of the
related loan. Also includes all home equity loans originated in Texas with any cash proceeds.
*** Cash proceeds to the borrower inclusive of debt consolidation payments do not exceed 2% or $2,000 of the original principal
balance of the related loan. Excludes home equity loans originated in Texas with any cash proceeds.
This Structural Term Sheet, Cotateral Term Sheet, or Computational Mmmwmwmwmamucccsrms rivieged and s for use by the
wwmmmwmwmmmmmm:wmmwwmﬂm g such inf hmmmmﬁywcﬁamruwmw
of the securities or any of s affiiates, CSFBbacﬁmasumM'ermdrnmasAoeﬂ!wmlsweruksmh Mﬁnﬁo TNsmaaﬁals ided for only, and does not
constiute an offer to seil, nor 3 solicitation of an offer 1 buy, the referenced securities. ndoesmwmmmmeumwﬂnwdmvmﬁaawewmmmmmmdtanfulmyshu"memacﬁon Al
herein is p yand kis that such MlmaroeThaJ 2t herein anvy prior matedtal for this madonlnammmlvmmnmmﬁmd
herein wil be by ained in the P and P for this and In any other matarial subsequently circulated and fied with the [~ . An offering may be
made cnly through the delivery of the F and P

Page 20 of 46




| DESCRIPTION OF THE GROUP | COLLATERAL

Credit Grade
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
RISK CATEGORY* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
1 8677  $1,340,153,001.41 69.87 358 38.71 7.10% 625 84.46
2 842 146,383,630.08 783 357 30.64 7321 583 82.48
3 851 142,512,581.79 7.43 358 39.10 7.309 581 81.79
4 569 90,199,027.93 470 357 39.55 7619 568 77.72
5 313 55,682,013.43 2.90 359 40.87 7718 553 68.99
6 77 12,675,220.46 0.66 358 4253 9.141 561 67.30
A 172 26,923,402.60 1.40 356 42.02 7.792 605 81.92
A- 56 10,787,483.18 0.56 360 4174 8293 564 76.14
A+ 369 62,377,124.12 3.25 as8 38.69 7503 618 83.13
B 42 7,301,788.72 0.38 380 39.24 8664 551 75.81
c 51 9,940,517.84 052 360 41.80 9.409 536 68.26
c 67 13,086,832.72 0.68 360 42.04 8.900 572 79.64
Total: 12,086 $1,918,022,624.28 100,00 358 39.03 7.312 611 82.95
* Letters comrespond to risk categories of Olympus Mortgage Company and roman numerals correspond to risk categories of Argent Mortgage
Company, LLC.
Property Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
PROPERTY TYPE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
Single Family Detached 8,822  $1,367,927,337.62 71.32 358 39.09 7.301 606 82.85
Two-to-Four Family 894 191,010,002.61 9.96 358 38.30 7419 638 83.42
PUD Detached 966 168,188,126.64 8.77 359 39.14 7.257 613 83.08
Condominium 857 128,633,704.97 6.71 359 39.51 7347 621 83.82
Manufactured/Mobile Housing 47 51,171,628.47 267 357 3869 7253 621 78.01
PUD-Aftached 54 8,456,381.28 0.44 360 38.65 7469 614 85.59
Single Family Attached 2 2,635,442.79 0.14 352 38.52 7.583 624 80.97
Total: 12,086 $1,918,022,624.28 100.00 358 39.03 7312 611 82.95
Prepayment Charge Term
PRINCIPAL v REMAINING
PREPAYMENT CHARGE NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
TERM AT ORIGINATION MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
(MOS.) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
) 3,969 $583,644,086.08 30.43 358 3884 7638 616 85.09
12 355 66,776,478.73 348 358 38.68 7677 612 82.81
24 417 672,793,249.13 3508 360 39.05 7393 605 82.76
36 3,591 504,808,810.34 31.01 358 39.24 6.858 613 81.07
Totat: 12,088  $1,918,022,624.28 100.00 358 39.03 7312 611 82.95
This Structural Term Sheet, Collateral Term Sheet, or C mwmwmmwmmrmmmwmumw i is for use by the
WWMMNwaMmmMMMBWﬂ:WWMWMW i o you solety by CSFB and not by the Issuer
of the searites or any of its affiiates. CSFB is acting as Underwriter and not acting as Agent for the issuer or its affilates in vliihlhe Tusmaaddh i for onty, and does not
mmoﬂumsdl.mamndmnofmoﬂerbwy the referenced securities. Ildoampurponmbeau-mduswewtommamalldmmmawemmmmmammdmmu
i herein is p yand kis that such inf wil change. The information contained herein supersedes information contained in any prior material for this transaction. in addition, the contained
herein wil be supersaded by information contained in the P and Pro for this and in any other material subsequently circulated and filed with the Securiies and Exchange Commission. An offering may be
made only through the delivery of the Pro and P St

Page 21 of 46




DESCRIPTION OF THE GROUP | COLLATERAL

Conforming Balance

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS

MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTV!
CONFORMING BALANCE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
Conforming 12,086 $1,018,022,624.28 100.00 358 39.03 7312 611 82.95
Total: 12,088 $1,918,022,624.28 100.00 358 39.03 7312 6811 82.95

Maximum Mortgage Rates of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

RANGE OF MAXIMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv!"
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
11.000 - 11.499 179 $37,928,696.08 247 359 37.75 5319 636 77.18
11.500 - 11,999 540 111,899,425.39 7.29 359 38.82 5787 633 77.93
12,000 - 12.499 832 156,287,466.52 10.18 359 39.56 6258 629 80.09
12.500 - 12.999 1,618 286,520,454.49 18.67 359 39.21 6748 618 82.14
13.000 - 13.499 1,493 249,977,757.28 16.29 360 39.47 7.231 610 84.22
13.500 - 13.999 2,033 324,219,207.59 2112 360 38.64 7.744 601 85.90
14.000 - 14.499 1,261 187,640,601.69 12.23 359 38.84 8226 590 86.61
14.500 - 14.999 704 101,921,551.83 6.64 359 38.94 8702 581 85.92
15.000 - 15.499 280 39,003,025.44 254 359 38.72 9218 565 84.87
15.500 - 15.999 146 21,371,844.12 1.39 360 38.63 9713 561 82.61
16.000 - 16.499 57 9,455,861.13 0.62 360 4364 10224 526 71.95
16.500 - 16.999 Y4 5,928,011.33 0.39 360 4353 10725 529 .4
17.000 - 17.499 6 927,900.00 0.06 360 4605  11.35%6 520 71.59
17.500 - 17.999 9 1,403,061.81 0.09 360 5083 11760 519 72.25
18.000 - 18.499 3 213,850.00 0.01 360 3769 12286 523 70.00
18.500 - 18.999 1 170,250.00 0.01 360 37.00 12900 515 75.00
Total: 9,199 $1,534,868,964.70 100.00 359 39.08 7.342 607 83.38
This Structural Term Sheet, Collateral Term Sheet, or C 2ath (the ‘matera), WWWWMWFNMLLCCCSFMB i and s for use by the add:
mmmmuwmwmmmmmmsmmwm of g such ir is o you solely by CSFB and not by the issuer
of the securities or any of s affiliates. CSFBbadmasUManmadmasAomfaﬁnlsmerwlsamwh with the mmumummmmmmm
constitute an offer to sedi, nor a solickation of an offer © buy, the referenced securities. it does not pwponmum«mmmdmmm:mwmmmmmwammdmmAl

ha'elnls . yanditis that such will change. The inft o herein prior material for this ransaction. In addition, the information contained
herein will be ined in the F 5 and P S for this whmmmwmwﬂwmm" xites and 90 C An offering may be
made only through the deiveryoﬂhe Prosp and P
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Minimum Mortgage Rates of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MINMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv"
MORTGAGE RATES (%) LOANS CUT-OFF DATE . THE CUT-OFF DATE (months) (%) (%) FICO %)
5.000 - 5.499 179 $37,928,696.08 2.47 359 37.75 5319 636 77.18
5.500 - 5.999 540 114,899,425.39 7.20 359 38.82 5787 633 7783
6.000 - 6.499 832 156,287,466.52 10.18 359 39.56 6259 629 80.09
6.500 - 6.999 1,618 286,520,454 .49 18.67 359 39.21 6.748 618 82.14
7.000 - 7.489 1,493 249,977,757.28 16.20 360 39.47 7.231 610 84.22
7.500 - 7.999 2,033 324,219,207.59 21.42 360 33.64 7.744 601 85.90
8.000 - 8.499 1,261 187,640,601.69 12.23 359 33.84 8226 590 86.61
8.500 - 8.999 704 101,921,551.83 6.64 359 33.94 8702 581 85.92
9.000 - 9.499 280 39,003,025.44 2.54 359 38.72 9218 565 84.87
9.500 - 9.999 146 21,371,844.12 1.39 360 38.63 9713 561 82.61
10.000 - 10.499 57 9,455,861.13 0.62 360 4364 10224 526 71.95
10.500 - 10.999 37 5,928,011.33 0.39 360 4353 10725 529 71.41
11.000 - 11.499 6 927,900.00 0.06 360 4805 11356 520 71.59
11.500 - 11.999 9 1,403,061.81 0.09 360 5083 11760 519 72.25
12.000 - 12.499 3 213,850.00 0.01 360 3769 12286 523 70.00
12.500 - 12.999 1 170,250.00 0.01 360 3700 12900 515 75.00
Total: 9,199 $1,534,868,064.70 100.00 359 39.08 7342 607 83.38
Gross Margins of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS .
RANGE OF GROSS MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
MARGINS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
4500 - 4,749 154 $25,474,405.56 1.66 357 39.98 7.206 5098 83.41
5.000 - 5.249 881 143,456,924 44 9.35 360 39.43 7479 620 85.90
5.500 - 5.749 511 89,470,312.26 5.83 360 40.16 7807 600 8253
5.750 - 5.999 1 247,000.00 0.02 380 30.00 5900 628 70.57
6.000 - 6.249 7,438 1,239,172,250.03 80.73 359 38.94 7264 607 83.37
6.250 - 6.499 4 935,868.05 '0.06 360 34.95 6.873 636 85.01
6.500 - 6.749 132 22,022,092.82 143 358 37.86 7.714 579 80.37
6.750 - 6.999 3 430,800.00 0.03 360 4532 8058 599 74.15
7.000 - 7.249 75 13,659,311.54 0.89 360 41.08 9621 538 68.82
Total: 9,199 $1,534,868,964.70 100.00 359 39.08 7.342 607 83.38
This Structura Term Sheet, Collateral Term Sheet, or C MWMMMWMWFNWMWM bpﬂvieoedmd s for use by the
wnmwmmmmmmmmmmwodmwmwmmmm o you solely by CSFB and not by the Issuer
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DESCRIPTION OF THE GROUP | COLLATERAL l

Next Adjustment Date of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
NEXT ADJUSTMENT MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
DATE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
2008-03 2 $218,924.04 0.01 352 44,81 8.617 547 63.01
2006-04 35 5,815,399.13 0.38 353 39.52 7.061 564 82.34
2006-05 19 2,742,339.27 0.18 354 35.67 6955 574 84.37
2006-06 2 3,920,666.58 0.26 355 40.12 7.737 - 568 80.16
2006-07 31 4,632,654.01 0.30 356 38.10 7534 597 86.85
2006-08 42 6,494,016.29 0.42 357 37.55 7.258 616 85.46
2006-09 73 13,402,525.79 0.87 358 39.69 6.981 606 8262
2006-10 1,085 160,378,304.79 10.45 359 39.01 7344 811 83.45
2006-11 5,495 915,424,935.00 59.64 360 39.24 7.383 603 83.29
2006-12 1 132,050.00 0.01 360 47.00 6950 663 95.00
200704 23 4,489,005.15 0.29 353 36.96 6.598 so7 79.32
2007-05 6 1,585,771.54 : 0.10 354 29.12 6.692 586 83.60
2007-06 6 602,320.93 0.04 355 33.79 6.840 647 81.49
2007-07 5 1,107,862.18 0.07 356 3259 7.260 595 81.63
200708 9 2,120,261.32 0.14 357 40.62 7.710 640 89.12
200709 186 3,209,631.10 0.21 358 41.26 7.101 611 85.28
2007-10 285 47,542,742.58 3.10 358 38.33 7.431 615 83.52
2007-11 2,074 361,049,465.00 23.52 360 38.88 7.255 614 83.58
Total: 9,199 $1,534,868,964.70 100.00 359 39,08 7.342 607 83.38
Initial Periodic Cap of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
INITIAL PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv"
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)

2.000 9,199 $1,534,868,964.70 100.00 359 39.08 7.342 607 83.38
Total: 9,199 $1,534,868,964.70 100.00 359 39,08 7.342 607 83.38
Periodic Cap of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtvi
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
1.000 9,199 1,534,868,964.70 100.00 359 30.08 7.342 607 83.38
Total: 9,199 $1,534,868,964.70 100.00 359 39.08 7.342 607 83.38
This Structural Term Sheet, Colateral Term Sheet, or C Aaerids, as {the “materidl™), MWWMMWFNBWU.C(‘CSFB') npvmeoed confidertial, i3 irtended for Use by the a0dressee
only, and may not be provided to any third party other than the addressee’s legal, tax, finandial and/or accounting advisors for the of such \. This ished 10 you solely by CSFB and not by the issuer
of the securiies or any of s affiiates, CSFBhaatmasUmemﬂteramnotaﬂim Aqenlfor Issuer or its sffiiates in with the i mmnwwmwwmmm
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Collateral Summary

Statistics given below are for the Mortgage Loans in the pool as of the Collateral Selection Date. Balances and percentages are based on the Cut-off
Date scheduled balances of such Mortgage Loans {except in the case of Debt-to-Income and FICO, which are determined at origination).

MThe loan-to-value("OLTV") of a first-ien mortgage at any given time is a fraction, expressed as a percentage, the numerator of which is the principal balance of the mortgage loan at the date of
origination and the denominator of which is the lesser of the sales price of the related mortgage property and its appraised value determined In an appraisal obtained by the originator at ongination of
the mortgage toan. The OLTV of a second lien mortgage foan at any given time is a fraction, expressed as a percentage the numerator of which is (1) the sum of (a) the principal balance of such
mortgage loan at the date of origination plus (b) the outstanding batance of the senior mortgage loan at the date of origination of such mortgage loan and the denominator of which is (i) the lesser of
the sales price of the related mortgage property and its appraised value determined in an appraisal obtained by the originator at origination of the mortgage loan.

Summary Statistics . Range (if applicable
Number of Mortgage Loans: ) 4,248
Aggregate Current Principal Balance: $542,618,201.81 $22,083.92 - $582,400.00
Average Current Principal Balance: $127,734.98
Aggregate Original Principal Balance: . $542,741,781.00 $22,112.00 - $582,400.00
Average Original Principal Balance: $127,764.07
Fully Amortizing Mortgage Loans: 100.00%
1st Lien: ‘ 99.28%
Witd. Avg. Gross Coupon: 7.318% 5.200% - 12.700%
Witd. Avg. Original Term (months): 357 180 - 360
Witd. Avg. Remaining Term (months): 356 179 - 360
Wtd. Avg. Margin (ARM Loans Only): ' : 5.902% 4.500% - 7.125%
Wtd. Avg. Maximum Mortgage Rate (ARM Loans Only): 13.348% 11.200% - 18.300%
Witd. Avg. Minimum Mortgage Rate (ARM Loans Only): 7.348% 5.200% - 12.300%
Witd. Avg. Original LTV: 82.31% 14.74% - 100.00%
Witd. Avg. Borrower FICO: 605 500 - 807
Geographic Distribution (Top 5): ’ CA 21.63%
) FL 12.98%
IL 6.64%
Mi 5.92%
AZ 5.90%
This Structural Term Sheet, Collateral Term Sheet, or C WMMMWMWFWBMLLCCCSFB')b d and d for use by the
wummmmmwmmmmmmdmswmwwwwwmm nish mwuwletybyCSFBNnutbyﬂnlssuer
of the securities or any of s affilites. CSFB is acting as Underwriter and not acting as Agent for the Issuer or s affiliates in withlhe Trisrnaaﬂdis,.. for ink only, and does not
mrsﬁuemoﬂerbseﬂ nor a soiicitation of an offer © buy, merefereneedseaﬂﬁes it does not purport to bealwmshmwmmmdmwmnammwwewmmmmmaeammdmm,u
herein Is pr ,mdlis-‘ aton will change. The infonmation contained herein formath i mypﬂormzerﬂbtﬁsm mmmmwm
hergin will be by d tn the P ald. S for this and In any other material subsequently circulated and filed with the and : An offering may be
made only through the dedivery of the P and Pro:
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DESCRIPTION OF THE GROUP Il COLLATERAL

Collateral Type
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS
MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLV

COLLATERAL TYPE LOANS THE CUT-OFF DATE  THE CUT-OFF DATE {months) (%) (%) FICO (%)

2 Yr Fixed/Adjustable Rate 2,532 $333,952,087.19 61.54 359 38.54 7.395 599 82.70
3 Yr Fixed/Adjustable Rate 652 100,232,348.02 18.47 359 37.82 7.190 617 83.68
Fixed Rate 1,064 108,433,766.60 19.98 346 37.86 7.200 612 ~79.84
Total: 4248 $542,618,201.81 100.00 356 . 38.27 7.318 605 82.31

Principal Balances at Origination
PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS

PRINCIPAL BALANCES MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTvi?

AT ORIGINATION ($) LOANS ORIGINATION ORIGINATION {months)* {%)* (%) FICO* (%)*

0.01 - 50,000.00 145 $6,422,723.00 1.18 345 34.57 8.773 609 75.16
50,000.01 - 100,000.00 1,803 136,333,661.00 25.12 353 35.95 7.854 597 82.14
100,000.01 - 150,000.00 961 118,266,269.00 21.79 355 37.40 7.285 605 82.81
150,000.01 - 200,000.00 535 93,123,733.00 17.16 358 39.69 7.155 606 80.92
200,000.01 - 250,000.00 333 74,746,694.00 13.77 359 39.68 6.920 608 82.03
250,000.01 - 300,000.00 232 63,922,011.00 11.78 360 40.27 7.073 608 82.40
300,000.01 - 350,000.00 119 37,956,315.00 6.99 3860 40.74 6.888 615 84.95
350,000.01 - 400,000.00 20 7.494,975.00 1,38 360 38.52 7.207 617 86.20
400,000.01 - 450,000.00 8 3,340,500.00 0.62 380 40.63 7.405 844 89.09
550,000.01 - 600,000.00 2 1,134,900.00 0.21 360 28.82 6.276 678 82.43
Total: 4,248 $542,741,781.00 100.00 356 38.27 7.318 605 82.31

*Based on the original balances of the Mortgage Loans.

This Structural Term Sheet, Coliateral Term Sheet, or C WMWMWWMWFNMMWMB d and at, Is for use by the addre:
mwmmmmmmmmmmmmswmwm g such s furnished to you solely by CSFB and not by the Issuer
of the securities or any of its affiiates. wahmmmmmmawummauaﬁmh withme Tr-smasﬂdh for only, and does not
constitte an offer to sell, nor a solickation of an offer © buy, the referenced securtties. nmmwmmmwmmddm mﬂwm:wewmmmmmnaumdmmmu
m;umw;mmummm%mmwn;m herein any prior material for this transaction. In addition, the Information

contained
mmwmmmmmwmmmmmamm An offering may be
made onty through the delivery of the P and Pro
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DESCRIPTION OF THE GROUP Il COLLATERAL l

Principal Balance as of the Cut-Off Date

PRINCIPAL % OF PRINCIPAL REMAINING
RANGE OF PRINCIPAL NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS
BALANCES AS OF THE MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTV"
CUT-OFF DATE ($) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE (months) (%) (%) FICO (%"
0.0 - 50,000.00 145 $5,419,536.20 118 345 3457 8773 609 7518
50,000.01 - 100,000.00 1,893 136,291,299.99 2512 353 35.95 7.854 597 8214
100,000.01 - 150,000.00 961 118,244,975.74 21.79 355 37.40 7.285 605 82.81
150,000.01 - 200,000.00 535 93,105,847.33 17.18 358 3969  7.155 606 80.92
200,000.01 - 250,000.00 333 74,728,988.38 13.77 359 3968 6920 608 82,04
250,000.01 - 300,000.00 232 63,807,575.51 1.78 360 4027 7073 806 82.40
300,000.01 - 350,000.00 119 37,950,658.31 6.99 360 4074 6888 815 84.95
350,000.01 - 400,000.00 20 7.493,920.35 1.38 360 3652  7.207 817 86.20
400,000.01 - 450,000.00 8 3,340,500.00 062 360 4063  7.405 644 89.09
550,000.01 - 500,000.00 2 1,134,900.00 0.21 360  28.82 6278 678 82.43
Total: 4248 $542,618,201.81 100.00 356 3827 7318 605 82.31

Remaining Term to Maturity

PRINCIPAL % OF PRINCIPAL REMAINING

NUMBER OF BALANCE BALANCE TERM TO DEBT-TO- GROSS
RANGE OF MONTHS MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
REMAINING LOANS THE CUT-OFF DATE  THE CUT-OFF DATE {months) (%) (%) FICO %)
121 -180 7 $6,220,574.34 1.15 180 36.76 7.157 804 73.16
181 -240 . 57 5,421,302.30 1.00 240 38.87 6.934 612 79.65
301 - 360 4,114 530,976,325.17 97.85 360 38.29 7.324 605 82.44
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), waswepa'edsdeiybyc'ednsusseFirstBostmLLC(‘CSFB’) BWW for use by the
only, and may not be provided to any thind party other than the addressee's legal, tax, financial and/or accounting advisors o' ..such 3 tnywaoidyb/CSFBmdeymelswef
of the securites or any of its affiiates. wabmawwmmawmwmwmaﬁimm Thismzaﬂd!s,. ided for onty, and does not
constitite an offer to sell, nor g solickation of an offer 1o buy, the referenced securities, nooesnotwpomobeaﬂ#d@vewmw!ahddmhmmnmammewmmaymwm&eau:r:aysiso!metmvsacﬂmu
information cortained herein is yand kis that such -w&lmeThe herein any prior material for this transaction. in addition, the information contained
herein will be superseded by c inthe F and P % for this wmwmmwwmwﬁwmm“ ies and ge Ci 1. An offering may be
made only through the delivery of the F and P
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| DESCRIPTION OF THE GROUP Il COLLATERAL

Mortgage Rate
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

RANGE OF CURRENT MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV
MORTGAGE RATES (%) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE {months) (%) (%) FICO (%)

5.000 - 5.499 84 $15,671,044.98 2.89 357 38.44 5.309 633 77.89
5.500 - 5.999 302 49,093,484.75 9.05 355 38.79 5.768 634 75.94
6.000 - 6.499 424 65,723,900.41 12.11 356 38.71 6.253 631 79.56
6.500 - 6.999 675 99,718,397.06 18.38 355 38.30 6.756 612 81.19
7.000 - 7.499 630 82,485,140.53 15.20 356 38.53 7.230 603 83.47
7.500 - 7.999 793 99,147,452.33 18.27 357 38.23 7.739 598 85.29
8.000 - 8.499 512 55,283,820.13 10.19 357 38.15 8.221 589 85.96
8.500 - 8.999 357 36,726,597.78 6.77 357 37.19 8.685 578 84.32
9.000 - 9.499 202 17,505,427.14 323 357 3652 9.222 571 82.61
9.500 - 9.999 104 9,657,879.14 1.78 359 38.51 9.724 551 82.41
10.000 - 10,499 48 3,865,870.48 0.71 357 36.38 10.220 553 77.42
10.500 - 10,999 44 2,995,054.07 0.55 360 38.88 10.777 589 81.56
11.000 - 11.499 26 1,734,098.82 0.32 360 3854  11.228 603 87.42
11.500 - 11,999 22 1,634,300.68 0.30 360 4026 11673 557 78.59
12.000 - 12.499 2 1,170,788.99 0.22 360 3952 12222 609 95.15
12.500 - 12.999 5 203,144.52 0.04 359 36.31 12.578 636 100.00
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31

Original Loan-to-Value Ratios
PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF ORIGINAL NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

LOAN-TO-VALUE RATIOS  MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV

(%) LOANS  THE CUT-OFF DATE  THE CUT-OFF DATE (months) (%) (%) FICO (%)

25.00 <= 10 $756,805.52 0.14 348 3458 7913 556 21.11
25.01 -30.00 9 793,500.00 0.15 360 28.16 7.011 595 28.49
30.01 -35.00 13 1,073,651.03 0.20 347 26.67 6.478 612 3357
35.01 -40.00 16 1,975,294 52 0.36 344 38.71 6.746 587 37.79
40.01 - 45.00 28 2,948,078 .31 0.54 351 34.02 6.847 597 42.46
45.01 -50.00 36 4,162,027.64 0.77 349 35.52 6.859 608 48,04
50.01 - 55.00 53 5,549,642.48 1.02 348 36.35 6.986 589 53.37
55.01 - 60.00 9% 12,127,219.58 223 354 4017 6.974 592 57.81
60.01 - 65.00 158 20,815,214.20 384 354 40.08 7.084 575 63.45
65.01 -70.00 215 28,902,175.69 533 352 38.86 7.416 565 68.91
70.01 - 75.00 324 40,621,215.38 7.49 356 39.57 7.327 573 73.96
75.01 - 80.00 879 118,495,778.74 21.84 357 38.35 6.965 615 79.60
80.01 - 85.00 588 72,884,325.18 13.43 357 38.17 7.174 595 84.41
85.01 - 90.00 1,137 139,553,986.56 25.72 ass 37.46 7.571 606 89.71
90.01 - 95.00 563 81,748,192.62 15.07 357 38.77 7.416 635 94.78
95.01 - 100.00 123 10,211,094.36 1.88 360 38.18 9.461 654 99.99
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
mmfmsmmemmuWMamawmmmmmwm&mmmucmmh“* ¢ and ial, is k ded for use by the
only, and may not be provided to any third party other than the addressee's legal, tax, financial and/or accounting advisors ing such Is fumished to you solely by CSFB and not by the issuer
of the securities or any of s affiliates. CSFB Is acting as Underwriter and Mmmwwmmuhmh Mﬂlthe mmnpmwmmnm only, and does not
constiute an offer to sell, nor a solickation of an offer to buy, the referenced securities. it does not purponmumammmNMMMaWewmmmmMaumdmmm Al

hevainls yandlls that such i ion will change. The herein wmmar«mwmmmmmmmm

herein wil be by informat inthe P and P for this wmmwmdmwdmmmﬂmﬁmnn" and 1. An offering may be
mande only through the deiivery of the P and P
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| DESCRIPTION OF THE GROUP |l COLLATERAL

FICO Score at Origination

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO
RANGE OF FICO MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLTV"
SCORES LOANS CUT-OFF DATE THE CUT-OFF DATE {months) INCOME (%) COUPON (%)} _ FICO (%)
500 - 519 287 $35,385,791.79 6.52 358 4207 8.178 510 77.37
520 - 539 416 51,427,012.57 9.48 356 39.25 7.896 529 77.87
540 - 559 495 69,009,820.31 10.88 357 38.93 7675 551 79.88
560 - 579 432 52,988,327.34 9.77 355 38.76 7.385 570 79.72
580 - 509 467 56,884,166.50 10.48 357 37.58 7.239 580 81.82
600 - 619 515 66,949,282.05 12.34 ass 38.24 7.130 609 84.71
620 - 639 553 74,513,936.87 13.73 357 38.32 7.062 629 83.62
640 - 659 356 47,116,433.27 8.68 358 37.43 7.089 649 85.81
660 - 679 250 33,979,063.59 6.28 355 36.55 7.059 669 85.80
680 - 699 179 24,264,368.38 4.47 356 37.26 6.822 689 83.85
700 - 719 126 16,574,945.51 3.05 359 36.74 6.979 700 85.47
720 - 739 87 12,168,203.40 224 359 36.34 6.924 728 85.67
740 - 759 44 6,207,483.51 1.14 351 33.65 6.770 748 86.44
760 - 779 27 3,361,286.79 062 357 36.67 6.471 767 82.34
780 - 799 12 1,585,719.53 0.29 352 34.76 6.775 791 87.00
800 - 819 2 202,360.42 0.04 360 36.89 6.908 804 84.50
Total: 4,248 $542,618,201.81 100.00 3568 38.27 7.318 805 82.31

Debt-to-Income Ratio

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

RANGE OF DEBT-TO- MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvin
INCOME RATIOS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
<= 20.00 283 $27,189,446.19 5.01 356 15.25 7.595 617 80.15
20.01-25.00 286 32,052,795.24 591 355 23.13 7.195 609 80.17
25.01-30.00 450 49,479,980.24 9.12 357 28.23 7.358 607 82.76
30.01 - 35.00 617 75,014,743.98 13.82 355 33.10 7.341 614 82.70
35.01 - 40.00 760 100,841,178.39 18.58 357 38.12 7.320 610 82.88
40.01 -45.00 913 125,843,498.96 23.19 358 43.22 7.262 610 83.07
45.01 -50.00 811 113,873,742.30 20.99 356 48.08 7.308 590 83.98
50.01 - 55.00 128 18,322,816.51 3.38 356 53.08 7.345 567 67.61
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
This Structurat Term Sheet, Collateral Term Sheet, or C ational Wﬂmwmmym&m&mme&C(‘WB’) hpﬁvileoedand i for use by the
wmmmmmwwmmmmwm:mmmm i ished to you solely by CSFB and not by the issuer
of the securities or any of ks affiiates. wa&mamwwmawwmusumwuaﬁmmm Wmmmk rided for only, and does not
constitie an offer to sell, nor a soficitation of an offer 10 buy, the referenced securtties. it does rupupoﬂmummummwummmaWewmmmMMammmmmu

herein is pr y and R Is ar that such ink ion wil change. The herein any prior matertal for this transaction. In addition, the information contained
herein will be s by’—“ inthe Pro and Pro for this mhwmmwmmwmmmwamm An offering may be
made only thvough the delivery of the P and P
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DESCRIPTION OF THE GROUP Il COLLATERAL

Geographic Distribution

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME  COUPON oLTv"
STATE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
California 588 $117,361,848.24 21.83 359 40.23 6.820 602 76.89
Florida 556 70,457,313.73 1298 355 39.09 7.342 605 82.04
linois 229 36,021,005.74 6.64 359 38.80 7.440 623 86.00
Michigan 379 32,096,956.98 5.92 358 37.05 7.853 594 83.61
Arizona 297 32,004,808.86 5.90 348 36.55 7.263 618 85.45
Ohio 383 31,946,623.55 5.89 355 37.04 7.757 594 86.25
New York 87 23,149,559.73 427 360 36.73 7.216 621 83.45
Texas 156 15,731,682.39 290 349 35.29 8.077 585 83.86
Maryland m 16,632,534.86 288 358 38.17 7.276 594 8243
New Jersey 73 15,437,155.69 284 360 38.13 7.251 616 83.61
Nevada 88 14,500,550.71 267 359 38.40 7.218 604 79.56
Pennsytvania 160 14,039,127.13 259 347 36.94 7.595 582 83.32
Indiana 185 12,916,857.51 238 356 36.88 7.824 604 88.86
Missouri 116 9,627,088.07 1.77 359 35.69 7.828 590 82.77
Washington 57 8,867,976.27 1.63 360 40.65 7.049 615 8203
Colorado 56 8,863,837.02 1.63 360 39.99 6.891 617 84.26
Minnesota 47 8,126,355.53 1.50 360 39.34 7.296 612 85.50
Tennessee 93 7,794,108.40 1.44 353 34.82 7.694 600 84.02
Massachusetts 39 7,637,215.90 1.41 360 40.99 6.905 6832 78.83
Georgia 45 §,762,934.01 1.06 360 37.43 7.394 834 88.30
Louisiana 64 5,402,991.58 1.00 350 35.80 7.651 584 84.22
Oregon 31 4,567,345.23 0.84 350 30.74 7.438 602 80.83
Wisconsin 47 4,530,497.50 0.83 360 38.01 7.826 587 84.66
Connecticut 23 4,287,691.87 0.79 360 38.27 7.315 620 86.31
Hawaii 17 3,413,137.51 0.63 360 41.03 6.390 638 8228
Utah 28 3,347,948.59 0.62 360 39.14 7.260 630 86.84
Kentucky 38 3,275,302.46 0.60 357 35.71 7174 599 85.06
Alabama 36 2,954,443.88 0.54 355 35.92 7.784 599 83.20
Rhode Island - 14 2,511,685.21 0.46 360 4267 8.809 607 73.53
Nebraska 23 2,135,838.83 0.39 360 3242 7.680 599 85.34
Kansas 27 2,071,973.83 0.38 360 34.34 7.908 587 84.46
Alaska 12 1,947,002.70 0.36 360 38.22 7.274 638 86.18
North Carolina 20 1,887,024.30 0.35 354 35.40 7.613 622 83.43
Mississippi 25 1,824,365.80 0.34 337 33.24 7.905 604 8533
lowa 21 1,748,714.92 0.32 354 36.43 8.237 582 84.04
Maine 1" 1,731,036.10 0.32 353 35.98 7.287 565 82.48
South Carolina 17 1,291,833.62 0.24 344 36.08 7.660 592 82.08
Oklahoma 15 1,276,280.32 024 3680 33.87 7.347 620 86.28
Delaware 6 944,000.00 0.17 346 40.57 7.139 588 86.02
New Hampshire 5 918,100.00 0.17 360 37.53 7.598 548 78.70
Wyoming 7 762,950.00 0.14 360 33.51 7.482 600 84.11
Idaho 4 430,520.00 0.08 360 29.29 7.188 614 89.77
New Mexico 5 401,415.77 0.07 360 25.44 7.912 682 91.61
Arkansas 3 307,800.00 0.08 360 38.28 7.678 549 82.40
Montana 2 251,885.08 0.05 359 42.34 7.700 584 83.33
Vermont 3 247,447.39 0.05 360 37.43 7.738 564 77.36
South Dakota 1 98,280.00 0.02 360 50.00 7.500 560 90.00
North Dakota 1 75,050.00 0.01 360 35.00 7.850 840 85.00
Total: 4,248 $542,618,201,81 100.00 356 38.27 7.318 605 82.31
This Structural Term Sheet, Collateral Term Sheet, or Computational Materals, as mmmmﬂmmwwmsmmmucmmb rieged and cor LY for use by the
only, and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purposes of evaluating such is fumished 1o you solely by CSFB and not by the Issver
of the securities or arvy of its affiiates. CSFBIsadruasUmemmerwdmtadmamhmmmmaﬁﬂmhmmmmmmmﬁ ided for infor only, and does not
constitits an offer to sell, nor a solicikation of an offer 1o buy, the referenced securities. 1t does not purport to NMMUmmmdmmmmaWememmmammoﬁhevarsacﬂon Al
i hevainls yand ik is that such MlmanoeThe wmmwmmmmmmnmwm

herein wil inthe P and Pro for this WMWWMWWMWMWN' ies and we Ci 1. An offering may be
made only howh the dﬁvuy of the P and P
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DESCRIPTION OF THE GROUP Il COLLATERAL |

Occupancy Status
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
OCCUPANCY MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLVt
STATUS* LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%} FICO (%)
Owner Occupied 3,564 $476,923,316.90 87.89 356 38.86 7.243 600 81.95
Non-Owner Occupied 641 59,202,044.88 10.94 358 33.33 7.968 639 85.00
Second Home 43 6,491,940.03 1.20 358 39.95 6.923 662 83.85
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
*Based on mortgagor representation at origination.
Documentation Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
INCOME MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLTvi?
DOCUMENTATION LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) FICO (%)
Full Documentation 2,469 $297,385,108.39 54.81 356 38.85 7.108 590 81.86
Stated Documentation 1,508 220,074,048.07 40.56 358 37.78 7.620 827 82.96
Limited Documentation 181 25,159,045.35 464 354 35.85 7.147 593 81.81
Total: 4,248 $542,618,204.81 100.00 356 38.27 7.318 605 82.31
Loan Purpose
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLTVY
PURPOSE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) FICO (%)
Refinance - Debt
Consolidation Cash Out* 2,701 $351,247,268.62 64.73 355 38.65 7.237 590 79.99
Purchase 1,309 163,611,216.15 30.15 359 37.50 7525 638 87.12
Refinance - Debt
Consolidation No Cash 238 27,759,717.04 512 354 38.04 7.129 603 83.21
Out*
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31

** Cash proceeds to the borrower inclusive of debt consolidation payments exceed 2% or $2,000 of the original principal balance of the
related loan. Also includes all home equity loans originated in Texas with any cash proceeds.

*** Cash proceeds to the borrower inclusive of debt consolidation payments do not exceed 2% or $2,000 of the original principal
balance of the related loan. Excludes home equity loans originated in Texas with any cash proceeds.

This Structural Term Sheet, Coltateral Term Sheet, or Ci 2t Materials, as approp {the "material”), was WMMM&MFWW&C(‘CSFB') Is privileged and confidential, is intended for use by the addressee
only, and may not be provided to any third party other than the addressee’s legal, tax, financlial and/or accounting advisors for the purposes of eval 3 mmmle'ybyCSFBandnmwmlasuar
of the securities or any of its affiliates. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affiliates In with the ion, This material is pr for infor only, and does not
m:sﬂmamoﬂertoseu nor a solicitation of an offer 1 buy, the referenced securities. ndoesmtpuponmbeMummmdmﬂmmamammwwwma“%dmmAl

d herein is ,mdlls that such ion will change. The herein sup in any prior material for this transaction. tn addition, the information contained
herein will be d by info d in the Pr and P %t for this WMWWMWM“MWM’ wities and C An offering may be
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B DESCRIPTION OF THE GROUP Il COLLATERAL B

Credit Grade
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv"
RISK CATEGORY* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
1 2,850 $359,260,208.95 66.21 357 37.83 7.147 621 84.01
2 a3 46,647 578.36 8.60 356 38.57 7.264 579 82.50
3 331 40,956,467.62 755 355 38.27 7333 574 80.17
4 254 31,336,907.48 578 357 38.92 7.665 569 79.16
5 144 18,853,139.10 347 355 40.30 7753 554 69.40
6 54 6,498,103.48 1.20 357 39.29 9272 555 84.59
A 44 6,055,290.13 1.12 360 38.96 8044 578 77.69
A- 23 3,462,130.85 0.64 360 39.11 8082 553 80.07
A+ 137 18,791,698.63 3.46 357 38.89 7659 612 83.92
B 24 3,318,772.22 0.61 360 39.89 8628 560 74.69
c 24 3,166,170.95 0.58 360 40.84 9795 525 70.49
c 25 4,271,725.04 0.79 360 41.13 8712 560 80.11
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
* Letters comrespond to risk categories of Olympus Mortgage Company and roman numerals correspond to risk categories of Argent Mortgage
Company, LLC.
Property Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvt!
PROPERTY TYPE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
Single Family Detached 3221 $398,058,344.64 73.36 356 38.37 7.318 600 82.24
Two-to-Four Family 281 49,465 ,552.21 9.12 359 37.08 7.376 632 83.22
PUD Detached 272 42,163,697.69 .77 357 39.24 7.380 599 83.70
Condominium 254 33,133,173.78 6.1 359 38.35 7.169 630 8244
Manufactured/Mobile Housing 202 17,624,571.69 3.25 347 37.16 7309 613 77.51
PUD Attached 13 1,891,661.80 0.35 360 38.83 7112 815 84.44
Single Family Attached 5 281,200.00 0.05 360 27.14 7.842 578 74.88
Total: 4,248 $542,618,201.81 100.00 358 38.27 7.318 605 82.31
Prepayment Charge Term
PRINCIPAL REMAINING
PREPAYMENT CHARGE NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
TERM AT ORIGINATION MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
(MOS.) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
) 087 $133,801,924.93 24,68 358 3766 7487 612 84.22
12 08 16,096,347.88 297 360 39.83 7733 615 80.78
24 1,523 195,421,493.98 36.01 359 38.35 7474 601 82.19
36 1,640 197,208,435.02 36.34 352 38.48 7.016 605 81.25
Total: 4,248 $542,618,201.84 100.00 356 38.27 7318 605 82.31
This Structural Term Sheet, Coltateral Term Sheet, or Computational Matedals, as appropriate (the "materal”), mwmmmmmmmmma’)&mm s for use by the
only, and may not be provided to any thind party other than the addressee’s legal, tax, financial andor accounting advisors for the purposes of evaluating such bon Is fumished 10 you solety by CSFB and not by the Issuer
of the sacurities or any of ks affilates. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affiltates in ion with the This materid Is pr for onky, and does not
umshnmoﬁemsu! nor a solicitation of an offer 10 buy, mmm nmmwmmdummwhmﬂdmmwﬂdawo Mwabmaeaumdmevmmn
herein is y and kis will change. The hereln s prior material for this transaction. In addition, the information corntained
herein will be superseded by information contained in the P mdr for this. whmwummmwmmmﬁedmme and C An offering may be
made only through the delivery of the P and P 5
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DESCRIPTION OF THE GROUP Il COLLATERAL

Conforming Balance

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTV®
CONFORMING BALANCE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) FICO (%)
Conforming 4,248 $542.618,201.81 100.00 356 38.27 7318 605 82.31
Total: 4,248 $542,618,201.81 100.00 356 38.27 7.318 605 82.31
Maximum Mortgage Rates of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MAXIMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvi®
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FIiCO (%)
11.000 - 11.499 76 $14,094,051.23 325 357 38.84 5296 632 76.83
11.500 - 11.999 182 30,493,186.71 7.02 350 38,72 5778 631 78.33
12.000 - 12.499 292 48,006,845.25 11.06 359 38.72 6251 635 80.44
12.500 - 12.999 505 80,529,876.65 18.55 359 38.26 6.762 614 81.94
13.000 - 13.499 494 60,896,821.30 16.10 360 38.72 7233 604 83.04
13.500 - 13.999 634 85,400,970.50 19.67 359 38.38 7.740 597 85.75
14.000 - 14.499 416 47,220,052.84 10.88 359 38.26 8.222 589 86.01
14.500 - 14.999 276 29,075,610.66 6.70 358 37.15 8689 574 83.72
15.000 - 15.499 148 13,801,987.65 318 360 37.84 9225 566 82.44
15.500 - 15.999 85 8,365,335.95 1.93 360 38.62 9730 547 82.25
16.000 - 16.499 37 3,288,800.66 0.76 360 36.82 10214 548 75.18
16.500 - 16.999 21 1,927,325.81 0.44 360 3915 10780 538 71.78
17.000 - 17.499 7 799,002.78 0.18 360 3688 11206 533 7269
17.500 - 17.999 9 1,081,367.22 0.25 360 4047 11700 511 88.59
18.000 - 18.499 2 203,200.00 0.05 360 42.72 12.193 514 72.14
Total: 3,184 $434,184,435.21 100.00 359 38.38 7348 604 82.92
This Structural Term Sheet, Coltateral Term Sheet, or Ce as approp mmmwmwmmmmucwnb, eged and for use by the
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[ DESCRIPTION OF THE GROUP Il COLLATERAL |

Minimum Mortgage Rates of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MINMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTV\®
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
5,000 - 5.499 76 $14,094,051.23 325 357 38.84 5.296 632 78.83
5.500 - 5.999 182 30,493,186.71 7.02 359 38.72 5778 631 78.33
6.000 - 6.499 292 48,006,845.25 11.06 359 38.72 6.251 635 80.44
6.500 - 6.999 505 80,529,876.65 18.55 359 38.26 6762 614 81.94
7.000 - 7.499 494 69,896,821.30 16.10 380 38.72 7.233 604 B3.94
7.500 - 7.999 634 85,400,970.50 19.67 359 38,38 7.740 597 85.75
8.000 - 8.499 416 47,220,052.84 10.88 359 38.26 8.222 589 86.01
8.500 - 8,999 276 29,075,610.66 6.70 358 . 37.15 8.689 574 83.72
9.000 - 9.499 148 13,801,987.65 3.18 360 37.84 9.225 568 82.44
9.500 - 9.999 85 8,365,335.95 1.93 360 38.62 9.730 547 82.25
10.000 - 10,499 37 3,288,800.66 0.76 380 36.82 10214 548 75.18
10.500 - 10.999 21 1,927,325.81 0.44 3850 39.15  10.780 538 71.78
11.000 - 11.499 7 799,002.78 0.18 360 36.88  11.296 533 72.69
11.500 - 11.999 9 1,081,367.22 0.25 360 4047  11.700 511 68.59
12.000 - 12.499 2 203,200.00 0.05 360 4272 12193 514 72.14
Total: 3,184 $434,184,435.21 100.00 359 38.38 7.348 604 82.92
Gross Margins of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

RANGE OF GROSS MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
MARGINS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
4.500 - 4.749 50 $6,434,576.06 1.48 358 38.85 7078 609 84.01
5.000 - 5.249 196 30,876,306.69 7.14 350 38.93 7.338 623 85.68
5.250 - 5.499 1 41,150.49 0.01 353 22 00 8450 550 79.81
5.500 - 5.749 178 25,108,258.78 5.78 360 38.88 7.908 595 83.54
6.000 - 6.249 2,656 357,611,189.11 82.36 359 38.21 7.261 604 82.91
6.250 - 6.499 2 527,250.00 0.12 360 42.76 8020 570 81.49
6.500 - 6.749 61 7,609,533.77 1.75 357 39.30 8.187 562 77.94
6.750 - 6.999 2 187,147.79 0.04 355 24.36 6455 639 84.46
7.000 - 7.249 38 5,789,020.52 1.33 360 42.20 9.487 530 71.58
Total: 3,184 $434,184,435.21 100.00 359 38.38 7.348 604 82.92
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DESCRIPTION OF THE GROUP Il COLLATERAL

Next Adjustment Date of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
NEXT ADJUSTMENT MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
DATE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
2006-03 1 $44,137.03 0.01 352 43.00 7.700 539 80.00
2006-04 13 1,256,036.18 0.29 353 40.27 7518 561 79.38
2006-05 10 1,538,212.71 0.35 354 44.68 6.800 582 83.62
2006-06 5 776,730.35 0.18 355 36.43 8230 546 79.88
2006-07 10 816,932.33 0.19 356 37.61 8123 561 77.56
2006-08 14 1,441,806.78 0.33 357 40.66 7925 582 70.62
2006-09 31 3,876,260.85 0.89 358 41.07 6.887 604 83.92
2006-10 445 53,518,963.96 12.33 358 38.43 7.501 601 83.45
2006-11 2,002 270,439,007.00 62.29 360 38.47 7.377 600 8263
2006-12 1 244,000.00 0.06 360 48.00 6600 620 80.00
2007-04 5 891,357.64 0.21 353 43.26 7009 562 79.55
200705 1 82,425.50 0.02 354 30.00 7500 550 90.00
2007-06 1 206,893.33 0.05 355 37.00 5700 737 80.00
2007-07 2 195,764.80 0.05 356 39.42 7179 637 84.31
2007-08 3 497,177.24 0.1 357 37.28 6703 599 81.19
200709 8 1,006,092.10 0.23 358 4474 6.135 653 83.19
2007-10 84 12,685,389.41 292 356 39.03 7197 620 83.09
2007-11 548 84,667,248.00 19.50 359 37.51 7209 617 83.84
Total: 3,184 $434,184,435.21 100.00 359 38.38 7348 604 82.92
Initial Periodic Cap of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
INITIAL PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtV
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)

2.000 3,184 $434,184 435.21 100.00 359 38.38 7.348 604 8292
Total: 3,184 $434,184,435.21 100.00 359 38.38 7.348 604 82.92
Periodic Cap of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {(months) (%) (%) FICO (%)
1.000 3,184 $434,184,435.21 100.00 359 38.38 7.348 604 82.92
Total: 3,184 $434,184,435.21 100.00 359 38.38 7.348 604 82.92
This Stuctural Term Sheet, Collateral Term Sheet, or Computational Mateials, awmmmmmwmmrmmmmmh eged and cor is bn.sab‘y\maddressee
mmmmmmmwmmmnmmmwauesw , financial and/or accounting advisors of such Is fumished t you solaty by CSFB and not by the issuer
of the securities or any of Its affliates. CSFB smammmmamwwmmbmmh with the Tmmamdhprw\decfuwwmzbn only, and does not
ma\oﬁa’msdi nor g solicitation of an offer 10 buy, therderemadaeunbe& ltouesnot:u'pomnheMumma‘dmﬁmmaWemwmmmwmaumdmm AR
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DESCRIPTION OF THE GROUP lli COLLATERAL

Collateral Summary

Statistics given below are for the Mortgage Loans in the pool as of the Collateral Selection Date. Balances and percentages are based on the Cut-off
Date scheduled balances of such Mortgage Loans (except in the case of Debt-to-income and FICO, which are determined at origination).

e loan-to-value("OLTV") of a first4ien mortgage at any given time is a fraction, expressed as a percentage, the numerator of which is the principal batance of the mortgage loan at the date of
origination and the denominator of which Is the lesser of the sales price of the related mortgage property and its appraised value determined in an appraisal obtained by the originator at origination of
the mortgage loan. The OLTV of a second lien mortgage loan at any given time Is a fraction, expressed as a percentage the numerator of which is (i) the sum of (a) the principal balance of such
mortgage loan at the date of origination plus (b} the outstanding balance of the senior mortgage loan at the date of origination of such mortgage loan and the denominator of which is (ii) the lesser of
the sales price of the related mortgage property and its appraised value determined in an appraisal obtained by the originator at origination of the mortgage loan.

Summary Statistics Range (if applicable
Number of Mortgage Loans: 4177
Aggregate Current Principal Balance: $1,039,359,195.64 $19,993.31 - $750,000.00
Average Current Principal Balance: $248,829.11
Aggregate Original Principal Balance: ) $1,039,582,769.00 $20,000.00 - $750,000.00
Average Original Principal Balance: $248,882.64
Fully Amortizing Mortgage Loans: 100.00%
1st Lien: 99.60%
Witd. Avg. Gross Coupon: C7.247% 5.200% - 12.700%
Wtd. Avg. Original Term (months): 359 180 - 360
Witd, Avg. Remaining Term (months): 358 174 - 360
Witd. Avg. Margin (ARM Loans Only): 5.908% 4.500% - 7.125%
Witd. Avg. Maximum Mortgage Rate (ARM Loans Only): 13.470% 11.200% - 18.300%
Wtd. Avg. Minimum Mortgage Rate (ARM Loans Only): 7.470% 5.200% - 12.300%
Witd. Avg. Original LTV: 83.39% 22.22% - 100.00%
Wid. Avg. Borrower FICO: 611 500 - 797
Geographic Distribution (Top 5): : CA 39.99%
NY 8.56%
FL 6.74%
IL 5.51%
NJ 4.49%
This Structural Term Sheet, Coliateral Term Sheet, or Ci mmmmmwmwrmmuﬁwa‘)u rivieged and is for use by the
mmmmummwmmmmmmmweswmwmmmummd such nis tnmnote'ybyCSFBmdeythelssuer
of the securities or any of ks affilistes. CSFB Is acting as Underwriter and not acting as Agent for the issuer or its affilates in with the d Thismzedzlls rided for onty, and does not
constitute an offer to sell, nor a solicikation of an offer 10 buy, the referenced securities. It does not purport to be all-indlusive or to contain all of the information that a Mewmmmmmnaﬂmdmem
information contained herein is preliminary and & is anticipated that such information will change. The herein st anypmrmaeﬁbrmum In addition, the information contained
herein will be st by inthe P and P for this transaction and in any other material subsaguently drcutated and filed with the C An offering may be
made onty through the delivery of the Pro and F
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DESCRIPTION OF THE GROUP I1ll COLLATERAL

Collateral Type

PRINCIPAL % OF PRINCIPAL REMAINING

NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS

MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLV
COLLATERAL TYPE LOANS THE CUT-OFF DATE __ THE CUT-OFF DATE {(months) (%) (%) FICO (%)
2 Yr Fixed/Adjustable Rate 2,548 $612,816,777.50 58.96 360 39.31 7.503 598 8463
3 Yr Fixed/Adjustable Rate 866 218,188,620.61 20.99 360 39.34 7.377 609 . 8455
Fixed Rate 763 208,352,797.53 20.05 353 38.45 6.359 651 78.50
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39

Principal Balances at Origination

PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS

PRINCIPAL BALANCES MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLtV

AT ORIGINATION ($) LOANS ORIGINATION ORIGINATION (months)* (%)* (%) FICO* {%)*

0.01 -50,000.00 90 $3,162,850.00 0.30 346 38.27 10.823 638 93.24
50,000.01 - 100,000.00 863 65,568,295.00 6.31 356 35.65 8.556 593 84.95
100,000.01 - 150,000.00 731 89,831,980.00 864 357 37.20 8.140 591 85.41
150,000.01 - 200,000.00 479 83,069,566.00 7.99 358 39.30 8.033 595 85.08
200,000.01 - 250,000.00 239 53,149,698.00 5.11 359 37.75 7923 596 85.90
250,000.01 - 300,000.00 171 47,019,716.00 452 359 39.49 7.569 609 83.06
300,000.01 - 350,000.00 268 89,840,182.00 8.64 358 40.27 7.077 614 82.50
350,000.01 - 400,000.00 481 180,564,079.00 17.37 360 41.24 8.915 614 83.44
400,000.01 - 450,000.00 314 133,715,173.00 12.86 359 39.90 6.890 624 84.28
450,000.01 - 500,000.00 254 121,863,251.00 11.72 358 33.84 6.912 621 82.80
500,000.01 - §50,000.00 92 48,552,815.00 467 357 38.78 6.430 626 82.01
550,000.01 - 600,000.00 84 48,386,521.00 465 358 39.95 6525 619 81.11
600,000.01 - 650,000.00 51 32,068,401.00 3.08 356 36.42 6.480 614 78.93
650,000.01 - 700,000.00 25 16,987,802.00 163 360 39.88 6.475 612 77.59
700,000.01 - 750,000.00 35 25,802,430.00 248 356 37.90 6.561 614 76.47
Total: 4177 $1,039,582,769.00 100.00 358 39.14 7247 811 83.39

*Based on the original balances of the Mortgage Loans.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the *materialn), WWWWMWFNMLLCCCSFB’) I8 p
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only, and may not be provided 1o any third party other than the addressee’s legal, tax, financial andéor accounting advisors of g such If is lnyousote'ybyCSFmebymelswer
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DESCRIPTION OF THE GROUP Il COLLATERAL

Principal Balance as of the Cut-Off Date

PRINCIPAL % OF PRINCIPAL REMAINING
RANGE OF PRINCIPAL NUMBER OF BALANCE BALANCE TERMTO  DEBT-TO- GROSS :
BALANCES AS OF THE MORTGAGE AS OF AS OF MATURITY INCOME COUPON oLTv"
CUT-OFF DATE ($) LOANS THE CUT-OFF DATE  THE CUT-OFF DATE {months) {%) (%) FICO (%)
0.01-50,000.00 90 $3,161,340.85 0.30 346 36.28 10.824 638 83.24
50,000.01 - 100,000.00 863 65,555,093.91 6.31 356 35.65 8.556 593 8495
100,000.01 - 150,000.00 731 89,814,473.21 8.64 357 37.20 8.140 591 85.41
150,000.01 - 200,000.00 479 83,057,064.19 7.99 358 39.30 8.033 595 85.08
200,000.01 - 250,000.00 239 53,142,258.35 5.11 359 37.75 7.923 596 85.90
250,000.01 - 300,000.00 171 47,009,819.27 4.52 359 39.49 7.569 609 83.96
300,000.01 - 350,000.00 269 90,166,605.80 8.68 358 40.28 7.073 613 82.53
350,000.01 - 400,000.00 480 180,157,734.00 17.33 360 41.24 6.917 615 83.43
400,000.01 - 450,000.00 314 133,679,326.48 12.86 359 39.90 6.891 624 84.29
450,000.01 - 500,000.00 254 121,836,666.47 11.72 358 38.84 6.912 621 82.80
500,000.01 - 550,000.00 92 48,546,950.23 467 357 38.78 6.430 626 82.01
550,000.01 - 600,000.00 84 48,380,997.84 4.65 358 39.85 6.525 619 81.11
600,000.01 - 650,000.00 52 32,715,946.17 3.15 356 36.53 6.470 614 78.95
650,000.01 - 700,000.00 24 16,336,855.51 1.57 360 39.78 6.496 612 77.50
700,000.01 - 750,000.00 35 25,798,083.36 248 356 37.90 6.561 614 76.47
Total: 4177 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39

Remaining Term to Maturity

PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERM TO DEBT-TO- GROSS
RANGE OF MONTHS MORTGAGE AS OF AS OF MATURITY  INCOME COUPON oLTv"
REMAINING LOANS THE CUT-OFF DATE _ THE CUT-OFF DATE {months) (%) (%) FICO {%)
121 -180 34 $5,412,754.07 ) 0.52 180 36.15 6.916 627 80.28
181 - 240 24 4,778,087.57 0.46 240 39.03 6.766 640 75.36
301 - 360 4,119 1,029,168,354.00 99.02 360 39.16 7.251 611 83.44
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39
3
This Structural Term Sheet, Coltateral Term Sheet, or C (the “material”), mMWWMSMFNWHCCCSFB’).bWﬂw [ for use by the add!
mmmmmmmmmmmmmmawamﬁwmmm the purpo: 9 such This i ioyousole'ybyCSFBamrmbymaW
of the securiies or any of s affiilates. CSFBBacﬂmasUnduwmermdnoladimasAoeﬂfumlssuauhdﬁlmh Mtnme Cti Tlismaeﬁdls vided for ink only, and does not
constiute an offer to selt, nor a soliciation of an offer 10 buy, the referenced securities. nuosruurpoﬂmmmmwmmnaﬁdmwwﬁ\aammewnwmmmmmwsuwayslsofmu-amawou
information contained herein hue(mwymdlharmoaed sumirlumanonﬁlchame herein any prior material for this s transaction. in addition, the information contained
herein wil be by info 18 and P for this mmwwmmmmwmm and C An offering may be
made only through the dedvery of the F a’dr S

Page 38 of 46




DESCRIPTION OF THE GROUP il COLLATERAL |

Mortgage Rate
PRINCIPAL % OF PRINCIPAL REMAINING
NUMBER OF BALANCE BALANCE TERMTO DEBT-TO- GROSS

RANGE OF CURRENT MORTGAGE AS OF AS OF MATURITY  INCOME COUPON OoLTVIV
MORTGAGE RATES (%) LOANS  THE CUT-OFF DATE __ THE CUT-OFF DATE (months) (%) (%) FICO (%)

5.000 - 5.499 9 $40,870,852.45 393 357 37.56 5353 670 74.84
5.500 - 5.989 430 172,898,247.26 16.64 357 38.73 5.739 647 77.81
6.000 - 6.499 366 123,494,390.40 11.88 358 39.29 6.230 824 81.59
6.500 - 6.999 548 167,326,251.06 16.10 358 40.02 6.742 612 82.96
7.000 - 7.499 a3 109,354,406.22 10.52 358 39.08 7.234 610 86.57
7.500 - 7.999 501 131,861,869.93 12.69 358 39,23 7.725 594 85.50
8.000 - 8.499 316 75,985,859.97 7.31 358 40.25 8.210 591 87.08
8.500 - 8.999 756 121,367,581.69 11.68 359 38.34 8.739 586 87.88
9.000 - 9.499 357 51,488,082.23 495 360 38.01 9.108 581 87.31
9.500 - 9.999 164 23,340,439.81 225 359 38.96 9.679 566 84.12
10.000 - 10.499 68 8,756,690.96 084 3860 38.83  10.180 551 77.83
10.500 - 10.999 52 5,861,238 47 0.56 356 4134 10695 554 78.42
11,000 - 11.499 39 3,008,789.87 0.29 358 3892  11.149 569 85.47
11.500 - 11.999 31 2,131,240.37 0.24 357 3561  11.699 578 83.42
12.000 - 12.499 27 1,429,426.06 014 347 3595 12233 592 85.83
12.500 - 12.999 5 183,828.89 0.02 358 38.30 12564 626 100.00
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7247 611 83.39

Original Loan-to-Value Ratios
PRINCIPAL % OF PRINCIPAL REMAINING

RANGE OF ORIGINAL NUMBER OF BALANCE TERMTO DEBT-TO- GROSS

LOAN-TO-VALUE RATIOS  MORTGAGE AS OF MATURITY  INCOME COUPON oLtV

(%) LOANS  THE CUT-OFF DATE _ THE CUT-OFF DATE {months) (%) (%) FICO (%)*

25.00 <= 2 $549,442.34 0.05 359 40.36 5582 751 22.37
25.01-30.00 4 771,000.00 0.07 360 43.45 8.093 576 29.00
30.01 -35.00 4 694,000.00 0.07 360 48.67 8.274 556 33.99
35.01 - 40.00 8 1,088,571.00 0.10 352 39.21 6.448 851 36.19
40.01 -45.00 8 2,095,648.00 0.20 360 27.15 6.208 642 42.96
45.01 - 50.00 13 2,671,829.14 0.26 339 34.59 7.503 592 48.08
50.01 - 55.00 30 7,626,776.80 0.73 360 39.69 6.875 609 53.27
55.01 - 60.00 66 22,112,808.68 213 350 39.79 6.326 626 58.33
60.01 - 65.00 135 39,378,502.38 3.79 359 38.08 6.995 602 63.34
65.01 -70.00 175 49,624 ,582.93 477 358 39.09 7.107 591 68.70
70.01 - 75.00 301 88,510,420.37 8.52 359 40.06 6.970 588 74.01
75.01 - 80.00 809 212,242,190.96 20.42 358 39.00 6.776 615 79.41
80.01 - 85.00 492 129,699,925.96 12.48 358 39.48 6.984 602 84.38
85.01 -80.00 1,215 283,543,601.09 27.28 358 38.36 7.526 606 89.72
90.01 -95.00 723 174,690,452.73 16.81 360 40.21 7.686 631 94.78
95.01 - 100.00 194 24,059,443.26 2.31 358 37.65 9.119 660 99.97
Total: 4177 $1,039,359,195.64 100.00 358 39.15 7.247 811 83.39
This Structural Term Sheed, Coltateral Term Sheet, or ‘material”), was prepared by Credit Suisse First Boston LLC ("CSFB"), Is privieged and confi use by the
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B DESCRIPTION OF THE GROUP Il COLLATERAL B

FICO Score at Origination

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO

RANGE OF FICO MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLTvi?
SCORES LOANS CUT-OFF DATE THE CUT-OFF DATE {months) INCOME (%) COUPON (%) FICO (%)

500 - 519 206 $58,773,891.25 5.65 359 41.85 8.312 510 78.42
520 - 539 376 83,498,360.56 8.03 360 39.83 8.006 530 79.34
540 - 559 421 85,955,175.29 9.23 360 39.43 7.816 550 81.71
560 - 579 452 105,902,897.08 10.19 358 39.80 7.705 570 83.20
580 - 599 436 109,745,022.70 10.56 359 40.11 7.333 590 83.71
600 - 619 533 131,803,604.56 12.68 358 39.00 7.126 610 85.90
620 - 639 578 144,629,003.33 13.92 358 39.69 7.021 629 85.20
640 - 659 376 103,343,620.42 9.94 356 37.05 6.656 650 84.66
660 - 679 242 67,482,273.28 6.49 358 37.86 8.722 669 85.22
680 - 699 177 48,388,530.51 4.66 357 38.09 6.689 689 84.59
700 - 719 114 33,743,025.84 3.25 357 38.04 6.558 709 82.30
720 -739 . 76 21,833,875.74 211 360 37.30 6.455 729 83.46
740 - 759 57 18,495,802.60 1.78 360 37.85 6.625 749 82.24
760-779 32 11,538,929.21 1.1 360 38.23 6.263 768 78.83
780 - 799 1 4,125,083.27 0.40 359 41.41 6.588 785 77.19
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 811 83.39

Debt-to-Income Ratio

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
RANGE OF DEBT-TO- MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME  COUPON oLtV
INCOME RATIOS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
<= 20.00 273 $65,562,002.69 6.31 358 13.35 7.037 620 83.00
20.01 - 25.00 223 43,925,481.84 423 356 2313 7.405 615 82.77
25.01-30.00 353 74,667,965.77 7.18 357 28.25 7.382 613 82,54
30.01 - 35.00 524 114,835,198.45 11.05 359 33.09 7.257 614 82.98
35.01 -40.00 698 166,475,514.16 16.02 359 38.19 7.273 616 83.43
40.01 -45.00 999 260,009,318.59 25.02 358 43.16 7.258 615 84.39
45.01 -50.00 980 274,618,385.18 26.42 358 48.16 7.213 603 8493
50.01 - 55.00 127 39,265,328.96 3.78 360 53.04 7.187 579 69.85
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7247 611 83.39
This Structural Term Sheet, Collateral Term Sheet, or C MMMMMMWFWWLLCCCSFBUB rivileged and for use by the
mwmmummwmmmmmmsmmmmm such ish "‘wywsolayb/CSFBaﬂmtby!helssner
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DESCRIPTION OF THE GROUP lli COLLATERAL

Geographic Distribution

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME  COUPON oLTvi?
STATE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
California 925 $415,665,714.55 39.99 359 40.02 6.503 620 80.68
New York 248 88,925,743.42 8.56 358 40.10 7.345 818 85.75
Florida 375 70,085,540.44 6.74 358 38.02 7.722 611 85.66
inois 301 57,301,005.53 5.51 359 39.88 7.931 615 86.30
New Jersey 156 46,642,084.32 4.49 360 39.08 7.402 612 83.08
Michigan 231 31,668,478.57 3.05 360 39.85 8.200 590 86.36
Marytand 118 30,724,832.70 296 360 40.40 7.500 592 83.34
Massachusetts 83 26,623,767.28 256 360 38.76 7.351 816 82.42
Arizona . 166 25,933,894.28 250 359 36.59 7.904 590 86.98
Nevada 102 25,310,845.77 244 360 39.46 7.639 603 80.42
Texas 170 24,833,346.27 239 356 38.00 8.117 592 86.17
Ohio 171 20,013,395.49 1983 357 36.74 8.015 593 838.07
Georgia 105 18,328,941.96 1.76 358 33.99 8.110 605 88.57
Hawaii 37 13,562,915.90 1.30 351 40.38 6.426 638 79.51
Washington 72 13,5633,105.63 1.30 353 33.94 7.930 591 83.10
Missouri 113 12,794,170.30 1.23 360 36.18 8.436 591 88.11
Minnesota 60 12,784,111.45 1.23 360 41.44 7.806 591 83.74
Colorado 68 12,205,972.89 1.17 360 31.70 7.397 607 85.23
Connecticut 54 11,637,352.09 1.12 360 36.92 7.853 578 83.26
Pennsytvania 61 8,965,598.20 0.86 358 38.64 7.958 589 86.39
Wisconsin 63 8,910,918.68 0.86 360 38.64 8.297 590 86.59
Indiana 74 6,564,837.66 0.63 359 35.00 8.194 609 86.50
Tennessee 53 6,305,762.47 0.81 356 37.97 8.410 584 90.04
North Carolina 49 5,264,291.16 0.51 351 39.47 8.431 572 83.91
Rhode Island 19 4,795,580.33 0.46 359 38.78 7.182 605 82.20
Utah 32 4,221,274.38 0.41 360 33.96 7.565 628 85.79
Oregon 2 3,929,318.52 . 0.38 360 3383 7.8902 600 84.51
Louisiana 29 3,643,694.87 0.35 340 36.63 8.139 5§72 86.29
Alabama 30 3,429,736.69 0.33 357 38.21 8.422 5§79 86.83
Kansas 20 3,020,865.21 0.29 358 38.85 8.191 589 88.77
South Carolina 22 2,517,375.86 0.24 351 38.99 7.761 590 87.84
lowa 23 2,450,409.00 0.24 360 35.30 8.531 580 89.80
New Mexico 16 2,271,536.96 0.22 359 36.99 8.200 672 90.17
Oklahoma 23 2,164,171.78 0.21 350 35.76 8.678 571 88.43
Alaska 12 1,897,022.33 0.18 359 41.97 8.457 616 88.69
Mississippi 17 1,891,563.94 0.18 355 34.69 8.242 594 82.65
Maine 6 1,5623,405.55 0.15 317 33.83 6.674 610 79.86
Nebraska 12 1,298,753.47 012 360 39.31 8.198 609 86.50
Kentucky 11 1,264,678.14 0.12 356 38.76 8.103 574 92.94
New Hampshire 4 1,103,089.36 0.11 359 33.65 7.051 614 74.08
Delaware 7 1,049,830.88 0.10 360 40.30 8.617 630 84.09
Askansas 6 724,989.93 0.07 360 36.89 8.741 565 81.30
Idaho 4 668,732.66 0.08 359 34.99 7.473 607 76.97
South Dakota 5 399,400.00 0.04 338 38.59 9.244 597 91.83
Vermont 2 200,640.77 0.02 359 41.30 8.924 580 90.00
Montana 1 161,500.00 0.02 360 40.00 7.990 647 85.00
North Dakota 1 155,000.00 0.01 360 47.00 7.190 578 65.96
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 811 83.39
mm7mmmemuWMammmmmwmwwummmmmnu rivileged and i for use by the
only, and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors of g such ish mywsolerybyCS’Bamrubymelsw
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DESCRIPTION OF THE GROUP Ill COLLATERAL

Occupancy Status
PRINCIPAL REMAINING
' NUMBER OF BALANCE % OF PRINCIPAL TERM TO
OCCUPANCY MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLTV"
STATUS* LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME {%) COUPON (%) FICO (%)
Owner Occupied 3,652 $956.916,106.19 9207 358 39.82 7.180 609 83.20
Non-Owner Occupied 483 71,704,525.11 6.90 357 30.63 8.141 636 85.95
Second Home 42 10,738,564.34 1.03 356 36.24 7.251 640 82.92
Total: 4177  $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39
*Based on mortgagor representation at origination.
Documentation Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
INCOME MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO- GROSS oLtV
DOCUMENTATION LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) FICO (%)
Full Documentation 1,976 $478,176,854.21 4801 358 39.17 6.833 606 81.65
Stated Documentation 1,873 459,925,066.81 44.25 359 40,16 7.720 619 85.38
Limited Documentation 328 101,257,274.62 9.74 358 34.41 7.059 596 82.55
Total: 4,177 $1,039,359,195.64 100,00 358 39.15 7.247 611 83.39
Loan Purpose
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO
MORTGAGE AS OF THE BALANCE AS OF MATURITY DEBT-TO-  GROSS oLtV
PURPOSE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) INCOME (%) COUPON (%) _FICO (%)
Refinance - Debt
Consolidation Cash Out™* 2,339 $655,986,588.86 63.11 358 40.00 7.081 600 81.12
Purchase 1,610 335,272,734.65 3226 359 37.56 7.594 632 88.42
Refinance - Debt
Consolidation No Cash 228 48,099,872.13 463 356 38.57 7.095 609 79.16
out.“ .
Total: 4,177 $1,039,359,195.64 100.00 358 38.15 7247 611 83.39

** Cash proceeds to the borrower inclusive of debt consolidation payments exceed 2% or $2,000 of the origina! principal balance of the
related loan. Also includes all home equity loans originated in Texas with any cash proceeds.

*** Cash proceeds to the borrower inclusive of debt consolidation payments do not exceed 2% or $2,000 of the original principal
balance of the related toan. Excludes home equity loans originated in Texas with any cash proceeds.
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{the *material”), was Wwwmmmmucmmh ped and for use by the
accounting advisors of such

, tax, Is fi '*‘mmmmwawmwmm
of the securities or any of is affélates. wswmmmwmmawummummm with the Thismzendh vided for | only, and does not
constitite an offer to seli, nor a solicitation of an offer to tuy, the referenced securities. nuoesmnurpoﬂmbealb-&ndw»eorrowmddmemmmaWewmmaymmmmaﬁnammmmn
heteinls

[+ yand kis that such ir wllmanoe contained in any prior materia for this ransaction. in addition, the information contained
herein wil be st nthe P and P

for this and in any other matenal subsequently drcutated and filed with the Securities and Exchange Commission. An offering may be
mmwmmmuenverydmr and F -3

Page 42 of 46




DESCRIPTION OF THE GROUP Ill COLLATERAL

Credit Grade
PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS

MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLtvi?
RISK CATEGORY* LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
1 2,756 $692,529,266.63 66.63 358 38.60 7.030 626 84.76
2 337 91,552,130.03 8.81 359 39.50 7.348 585 83.65
3 312 71,203,350.04 6.85 357 40.89 7517 582 "83.21
4 232 51,709,244.56 498 360 40.08 7849 558 79.42
5 158 38,548,587.21 3.71 359 40.36 7.921 558 70.42
6 64 13,991,540.35 1.35 360 41.82 9534 559 67.45
A 56 14,145,066.20 1.36 356 4137 7428 623 8155
A 24 4,516,972.05 043 360 33.41 8583 559 81.85
A+ 149 37,614,464 42 3.62 360 39.50 7.501 629 85.18
B8 20 3,766,744.89 0.36 360 42,14 8.348 5768 81.40
c 21 4,008,786.51 0.39 360 4287 9216 535 69.45
c 48 15,773,042.75 1.52 354 42.04 7682 595 83.12
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39

* Letters correspond to risk categories of Olympus Mortgage Company and roman numerals correspond to risk categories of Argent Mortgage

Company, LLC.

Property Type
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
PROPERTY TYPE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
Single Family Detached 3,138 $785,595,084.58 75.58 358 39.28 7.182 610 83.21
PUD Detached 414 116,844,430.12 11.24 358 39.48 7.257 602 82.91
Two-to-Four Family 284 73,969,120.38 712 358 38.32 7.684 628 85.92
Condominium 238 48,495,897.78 467 360 37.36 7.591 617 84.82
Manufactured/Mobile Housing 88 9,725,418.22 0.04 350 38.28 7.344 621 78.47
PUD Attached 13 3,514,756.89 0.34 360 40,03 7034 636 80.35
Single Family Attached 4 1,214,487.67 0.12 360 43.06 7.647 614 81.81
Total: 4477 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39
Prepayment Charge Term

PRINCIPAL REMAINING
PREPAYMENT CHARGE NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO-  GROSS
TERM AT ORIGINATION MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv™"
{MOS.) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
(o] 1,330 $300,062,952.09 28.87 359 39.33 7.662 611 85.08
12 145 43,520,178.76 4.19 357 39.14 7.449 605 84.45
24 1,505 356,565,653.73 34.31 380 39.04 7540 598 84.48
36 1,107 339,210,411.06 32.64 357 33.09 6547 625 80.62
Total: 4,177 $1,039,359,195.64 100.00 358 39.15 7.247 611 83.39
This Structuraé Term Sheet, Collateral Term Sheet, or C - mmmwmwuﬁwrm&a&mucccsrnu, aged and 'Y for use by the
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DESCRIPTION OF THE GROUP Il COLLATERAL |

Conforming Balance

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv?
CONFORMING BALANCE LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
Non-Conforming 1,546 $676,163,461.45 65.06 350 39.77 6.788 618 82.31
Conforming 2,631 363,195,734.19 34.94 358 37.98 8.103 598 85.39
Total: 4177  $1,039,359,195.64 100.00 358 39.15 7247 611 83.39
Maximum Mortgage Rates of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MAXIMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvi?
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%} FICO (%)
11.000 - 11.499 61 $23,464,105.74 282 350 39.65 5327 637 80.79
11.500 - 11.999 206 77,901,274.79 9.37 360 40.03 5795 625 81.03
12.000 - 12.499 27 91,381,866.53 11.00 360 39.05 6237 621 82.25
12,500 - 12.999 454 141,462,208.76 17.02 360 39.90 6.751 609 83.09
13.000 - 13.499 364 100,449,025.76 12.09 360 38.83 7235 611 86.79
13.500 - 13.999 447 121,313,688.49 14.60 359 39.12 7.731 591 85.18
14.000 - 14.499 283 71,436,429.62 8.60 360 40,30 8.210 589 86.94
14.500 - 14.999 708 114,090,944.05 13.73 359 38.52 8742 585 87.96
15.000 - 15.499 345 50,114,534.34 6.03 380 38.96 9.197 580 87.17
15.500 - 15.999 156 22,710,716.61 273 360 39.04 9677 565 83.99
16.000 - 16.499 61 8,2468,982.38 0.99 360 3874 10182 549 77.23
16.500 - 16.999 3 4,684,752.13 0.56 357 4157  10.694 538 74.16
17.000 - 17.499 14 2,051,868.91 0.25 360 39.21 11421 527 78.69
17.500 - 17.999 9 1,229,000.00 0.15 360 3402 11729 523 71.25
18.000 - 18.499 4 469,000.00 0.08 360 3558  12.230 508 56.81
Total: 3414 $831,006,398.11 100.00 360 39,32 7.470 601 84.61
This Struchural Term Sheet, Collateral Term Sheet, or C ational approp mﬂmmmwms‘mmemmnww ia, is for use by the
onymmmmmmmmmmmmmswmwmmmmumd such ink fion is fumk 0 you solely by CSFB and not by the Issuer
of the securities or any of Is affiliales. CSFB is acting as Underwriter and not acting as Agent for the Issuer or its affiliates in
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DESCRIPTION OF THE GROUP Ilil COLLATERAL

Minimum Mortgage Rates of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF MINMUM MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv™®
MORTGAGE RATES (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
5.000 - 5.499 61 $23,464,105.74 2.82 359 39.65 5.327 637 80.79
5.500 - 5.999 206 77.901,274.79 9.37 360 40,03 5795 625 81.03
6.000 - 6.499 271 91,381,866.53 11.00 360 39.05 6237 821 82.25
6.500 - 6.999 454 141,462,208.76 17.02 360 39.90 6.75% 609 83.09
7.000 - 7.499 364 100,449,025.76 12.09 360 38.83 7.235 611 86.79
7.500 - 7.999 447 121,313,688.49 14.60 359 39.12 7.731 591 85.18
8.000 - 8.499 283 71,436,420.62 8.60 360 40.30 8210 589 86.94
8.500 - 8.999 708 114,090,944 05 13.73 359 3852 8742 585 87.96
9.000 - 9.499 345 50,114,534.34 6.03 360 38.96 9.197 580 87.17
9.500 - 9.999 156 22,710,716.61 2.73 360 39.04 9677 565 83.99
10.000 - 10.499 61 8,246,982.38 0.99 360 3874 10182 549 77.23
10.500 - 10.999 31 4,684,752.13 0.56 357 4157 10684 538 74.16
11.000 - 11.499 14 2,051,868.91 0.25 360 3921 11121 527 78.69
11.500 - 11.999 9 1,229,000.00 0.15 360 34.02 11.729 523 71.25
12.000 - 12.499 4 469,000.00 0.06 360 35.58 12.230 508 56.81
Total: 3414 $831,006,398.11 100.00 360 39.32 7.470 601 84.61
Gross Margins of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
RANGE OF GROSS MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTv™
MARGINS (%) LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
4500 -4.749 44 $9,471,390.96 1.14 357 38.77 7268 588 8292
5.000 - 5.249 234 45,242,713.66 5.44 360 39.35 7.965 612 85.91
5.500 - 5.749 235 58,191,766.90 7.00 360 40.04 7.724 613 84.89
6.000 - 6.249 2,818 701,851,134.55 84.46 360 39.20 7.400 600 84.67
6.500 - 6.749 51 9,749,504.18 1.47 356 40.96 7.751 588 82.70
7.000 - 7.249 32 6,499,797.86 0.78 360 43.49 9.161 539 71.65
Total: 3414 $831,008,398.11 100.00 360 39.32 7.470 601 84.61
This Structural Term Sheet, Collateral Term Sheet, or Ce at) riate (the “‘materal”), MWWWMWFNMLLC(‘CSFB'),B rivilegad and Is for use by the addressee
only, and may not be provided to any third party other than the addressee’s legal, tax, finandal and/or accounting advisors for the purposes of Is f 10 you solely by CSFB and not by the Issuer
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DESCRIPTION OF THE GROUP Ilil COLLATERAL

Next Adjustment Date of the Adjustable-Rate Loans

PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT.-TO- GROSS
NEXT ADJUSTMENT MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
DATE LOANS CUT-OFF DATE THE CUT-OFF DATE {months) (%) (%) FICO (%)
2006-03 2 $522,266.89 0.06 352 34.34 5982 616 79.47
2006-04 14 4,111,512.32 0.49 353 41.25 7.242 570 82.35
2006-05 9 1,911,510.66 0.23 354 38.19 6.838 570 77.73
2006-06 7 1,336,801.38 0.16 355 30.96 8019 547 76.14
2006-07 6 919,997.33 0.11 356 40.77 7570 600 87.64
2006-08 14 2,309,228.71 0.28 357 4402 7845 598 84.85
2006-09 20 4,757,547.12 0.57 358 40.99 6333 626 85.64
2006-10 359 77,751,341.09 9.36 . 358 39.73 7.456 602 84.57
2006-11 2117 518,019,152.00 62.34 360 30.23 7.523 508 84.70
2006-12 3 1,177,400.00 0.14 360 36.23 8154 554 82.99
2007-04 7 1,929,905.96 0.23 353 44.02 6683 620 86.27
2007-05 4 916,706.65 0.1 354 26.69 6.441 637 82.59
2007-06 1 192,957.97 0.02 355 49.00 8950 618 90.00
200707 2 456,490.21 0.05 356 4467 8166 611 91.65
2007-08 5 863,049.37 0.10 357 37.75 8.066 608 88.06
2007-09 7 1,181,762.68 0.14 358 36.64 7.015 630 86.24
2007-10 112 26,821,762.77 323 359 38.91 7223 825 85.41
2007-11 728 185,826,985.00 22.36 360 39.42 7406 606 84.37
Total: 3414 $831,006,398.11 100.00 360 39.32 7470 601 84.61
Initial Periodic Cap of the Adjustable-Rate Loans
PRINCIPAL REMAINING
NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS

INITIAL PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLTvi?
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
2.000 3,414 $831,006,398.11 100.00 360 39.32 7.470 601 84.61
Total: 3414 $831,006,398.11 100.00 360 39.32 7.470 601 84.61

Periodic Cap of the Adjustable-Rate Loans

PRINCIPAL REMAINING

NUMBER OF BALANCE % OF PRINCIPAL TERM TO DEBT-TO- GROSS
PERIODIC MORTGAGE AS OF THE BALANCE AS OF MATURITY INCOME COUPON oLV
CAP (%) LOANS CUT-OFF DATE THE CUT-OFF DATE (months) (%) (%) FICO (%)
1.000 3414 $831,006,398.11 100.00 360 39.32 7.470 601 84.61
Total: 3414 $831,006,398.11 100.00 360 39.32 7.470 601 84.61
This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, mwmmmmmwmmemucmju for use by the
only, and may not be provided to any third party other than the addressee’s legal, tax, finandal and/or accounting advisors for the purp of such ink hhn&adbwuso!euwwawnubymbsw
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